1. OnpegeneHMe aHTaroHUCTUYECKOW Urpbl U €e PpeLUeHUs.
[Tycrs pyvukuua F(x, y) onpesenena Ha AeKAPTOBOM [POH3BEICHHN
N« Y, rae X,V — MuHONKecTBa NPOH3BOIBHOI TPUPO/ILL.
Onpedeaenue. [apa (2% 4y") € X x YV naswaerca cedaosotdi mouxoi
byvaxkmun F(z,y) na X x Y, econ
Flr,y") < F(2" ") < F(2"y) Y2 X, YyeVY
WIH, SKBUBAJIEHTHO,

(2.1)

r u?) = F(2° 4°) = mj 0
max F(z,y’) = F(z',y) = min F(z",y).

Onnniem aHTATOHUCTHYECKYIO HTPY. B Hell npuHUMAaOT yuacTHe JBa HI-
poka 1 u 2 (nepeeiii u Bropoit). Hrpok 1 BeiGupaer crpaternio r w3 MHOZKe-
cTBa cTparernii X, Hrpok 2 BeIOHpaeT CTPATeruio i U3 MHOKECTBA CTPATerHil
Y. Hopmanwnas cdopma Urpbl noapasyMeBaer, MTO KaK/blil HTPOK BBIOHpa-
€T CBOK CTPATEIHI) He3aBHCHMO, He 3Has BeIOOpA HapTHepa. 3agaHa @iyHk-
yus eviuzpoiwa F(z, y) nepsoro urpoka, onpejenennas #a X x Y. Borurpsimr
F(x,y) nepBoro urpoka sisjisiercst IpoRrpeimenm 15 sroporo. Less nepsoro
HI'POKA COCTOUT B VBEJINYEHIH CBOETO BHIMIPBImA F(r,y), a 1e/ib BTOPOro —
B yMmenbinenun F'(x,y). Takum o6pazoM, aHTArOHHCTHYECKAS UTDa 3a1aeTCs

HabDoOpoM T _ (X? Y, F (_I?EJ’D-

Onpedeaenue. Topopar, 4To anTaronucTH4ecKas urpa [' umeer pewerue,
ecin pyukuua F(z,y) maeer na X x Y cemnosyio Touky. Iyers (2%, y%) —
ceayosas Touka dyukuun F(z,y). Toraa tpoiika
(2% 9%, v = F(2°4")) naseiaerca pemennem urpsl, 2°,y° — onmumanvini-
M1 CTPATErHAMH HIPOKOB, a U — JHAUYEHUEM HIPEL

HGKH.}KEM, UTO 3HAYTeHHe HI'PhI HE 3aBHCHT OT Bblﬁl'}pﬂ CeJIOBOH TOYKH.

Jdemma 2.1. BEerm (2% 4%), (2*,y*) — ase cemnopbie Toukd hyHKIHN
F(xz,y) na X x Y, 10 F(2° 4") = F(2*,y*).

Onpedeaenue. AHTaroHucTHYecKas Hrpa I HasslBaeTcs MampuywHotl, eciu
MHOZKeCTBa crpaternii urpokoe koneunwsl: X = {1, ....om}, Y = {1,... n}.
[Tpu 3roM npuHaTo 0003HAYATE CTPATEIHID EPBOTO HIPOKA depes i, cTpa-
TEIHIO BTOPOTO "epe3 j, a BRIUIpHII nepsoro F(i,j) uepes a;;. Marpuna
A = (@ij )mxn Ha3BIBaeTCs MaTpuneit urpsl. [lepsoiit urpok Beibupaer B Heii
HOMEp CTPOKH i, & BTOpoil — HOMep cTojbIa j.

B obosnauenuax marpuanoii urpst (i°, ;%) — cenyosas Touka MaTpHILI
Ajecn ggo < app < apj, i=1,..m, j=1,..,n



2. Teopema o0 HEOGXOAMMOM U AOCTAaTOYHOM YCIOBUM CYyLLECTBOBaHUA
ceanoBon Toyku. Meton noucka ceanoBbIX TOYEK.

Pacemorpum urpy [' ¢ Toukn 3penns nepsoro urpoka. [lvers on Beibpan
CTpaTeruio r. flcHO, YTO ero BREIMTPHII OVIeT He MeHBIIe, deM in}ti Flx, y).

IS
Bemuuuny inf F(x,y) Ha30BeM 2apaHmupoeaHibim PE3YALIMATIOM (Gbiuzpbl-
yeY
wem) 1A nepsoro urpoka. Hawnyammii rapanTupoBadibiii pesysTrar s

NepBOTO HIPOKA ¥ = SUp in}li F(z, y) nazeiBaercd HUNCHUM 3HAYEHUEM HTPHL.
reX Y€

Onpedenenue. Crparerns x"

ecoin inf Fi(z", y) = v.
yeY

Pacemorpum urpy I' ¢ Toukn 3penns eroporo urpoka. Eciam on BeiGpas

CTPATeruio ¥y, TO JJ1d HEr0 eCTeCTBeHHO CYHTAThH FAPAHTHPOBAHHBIM Pe3Y.lb-

taToM BesiHaHHY sup F(z, y). [Ipourpeim Broporo urpoka oviaier He DoJbIIe,
=X

Ten 2Ta BeJIHYTHHA. HF[I{..‘I}"[H.IHH Fﬂ.l)FlHTHpDB.’-lHHL[ﬁ pesybTaT 114 BTOPOro

urpoka T = inf sup F(x, y) HAZBIBACTCH GEPTHUM IHAYEHUEM HIPHL
veY pex

[MeEPBOro HI'POKa HASBIBACTCH .M{Hi:l‘?u.MMHHG?E,

Onpedeaenue. Ctpaterns 1y BTOPOro HrpoKa HA3BIBACTCH MUHULMAKCHOT,
ecn sup Flz, y") = .
=X
Hesmma 2.2, B moboit antaronnctudeckoit urpe ' cnpape1/InBO HepaBeH-
CTBO U = .t

Teopema 2.1. 1) dna roro urobsl dyukuus F(z,y) na X x Y umena
CeTOBYIO0 TOYKY, HeODXOINMO U JIOCTATOYHO, YTOOBI OBLIO BBITIOJIHEHO PABEH-
CTBO

max inf F(r,y) = minsup F(z,y). (2.3)
X ye¥ veY Lo
2) Ilycrs Beimonneno pasencrso (2.3). [Mapa (2%, ") Toraa u Tonnko Toraa
ABJIAETCS ceI0BOI TOUKOil, Korma x°
CTPATETHH HTI'DOKOB.

— MaKCHMHHHaMI, a yﬂ — MHHHMAKCHAHA

3. YcnoBus cyuwecTBOBaHUA MaKCUMUHHbIX U MUMHMMAaKCHbIX CTpPaTerun.

Teopema 2.2. [lycers pyuknua F(x,y) nenpepoisaa va X x Y, e
X.Y — koumnakrel Merpuuecknx npoctpancts’. [Tomoxmm

de
Yix) J‘Argﬁi}g F(x,y). Torna

1) Oyukuua muanvmyma Wir) = mi}g F(x,y) nenpepbisua Ha X.
we




2) TpeanonoxumM J0MOTHHTETBHO, 9TO NPH KaxKI0M = & X MHOXKECTBO
Y () cocront n3 eauacTBeHHOTO 3MemenTa y(x). Torma chvukmg y(x) Henpe-
pHIBHA Ha X.

Onpedeaerue. AnTaronncTuydeckas urpa I’ nazsiBaerca Henpepuianoti, ec-
au X, Y — napasuienenumne/ bl eBKJIHI0BBIX TPOCTPAHCTE, a hyuknus F(x, y)
HenpepbiBHa Ha X x Y . B "acTHOCTH, NpH
X =[a,b], Y = [c,d] 6yaem roeopuTs 0 HEMPEPLIBHOH UIPe HA NPAMOYTO/b-
HUKE.

13 Teopembl 2.2 cienyer, 4To B HenpepblBHOH urpe [ cymecTeyvior Mak-
CHMHHHBIC 1 MHHUMAKCHBIE CTPATETHH HIPOKOB.

4. Teopema cyLeCcTBOBaHNA CeasIOBON TOYKU Y BOFTHYTO-BbINYKNOW (hyHKLUWN.
Onpedeaenue. MuoxkecTBo Z eBKJINJI0BA TPOCTPAHCTBA HA3BIBACTCH 6bi-
nYKABLM, €CTH 11 JI00sIX Tovek = = 2 w3 Z u moboro uncaa 0 < A < 1
Touka Az + (1 — A)z" TakzKe npHHaLIEKAT MHOKECTBY Z.

Onpedeaenue. Oyukimusa h(z), onpejie/eHHas Ha BBIMYVKIOM MHOMKECTBE
Z, Ha3bIBaeTCd ewnnykaot, ecan g Jodwx rovek z' #= 2" u3z Z u moboro
qucaa 0 < A < 1 BeINOTHEHO HePpaBeHCTBO

Rz (1= A)z") < Ah(z") + (1 — A)h(=2"). (2.4)

Ecan nociiennee HepapeHCTBO BEIIOIHEHO Kak cTporoe, To hvakmua hi z) Ha-
3BIBACTCS cmpozo eunykaoti. FEean Bmecto wepasencrsa < B (2.4) durypu-
pyer HepapeHCTBO = (=), To dyvukuus h(z) vassiBaercs eoznymoti (cmpozo
6o2HYMOT).

Teopema 2.3. [lycte X € E™ u Y C E™ — BHRIOVK/IBIE KOMIAKTHI €B-
KJIHI0BBIX TPOCTpAHCTB, a hvHKIuA F'(r, y) nenpepsigHa Ha X x Y. [Ipeano-
JIOKUM, 9T0 npu Jwbom y € Y dpyvakuug F(z, y) Borayta no r u npu Jobdom
x € X oHa Beinykia 1o y. Torga oyvaknus F'(z, y) umeer na X x Y ceyioByio
TOUKY.

5. CMewaHHoOe paclMpeHne aHTaroHUCTUYEeCKOWN Wrpbl.

Onpedeaerue. Cymemannoil crpaTerneii nepporo urpoka B urpe ' naswi-
BAETCH BEPOATHOCTHOE PACIpEIe/IeHHe © Ha MHOMKEeCTBe cTpaTeruii .

st mepeoro Hrpoka NpHMEHHTh CMENIAHHYIO0 CTPATErHi ¢ — 3T0 Bbl-
OpaTh cTpaTeruio r € X Kak peajH3aluio cayvdailHoi BeJIHIHHBI, HMEOIei
3aKOH pacnpejesenns . Hanee paccMaTpuBaloTed TpH BHIA CMENIAHHBIX
cTparTeruii.



1) yere X = {1,...,m}, kak 310 wmeeT MecTo B MaTpuaHoii urpe. To-
r1a BMECTO @ /71 0D03HAMeHHs cMeNIaHHOol cTpaTeruu OY/1eM HCHOIb30BATh
"BepOATHOCTHEIH"BEKTOD P = (D1, ..y P ), VAOBICTBOPAIONIHI OrPAHIYeHHM

m
Yopi=1 p; =0, i=1,..,m. Ecin npumenserca p, To crparerus i suibu-
i=1
paeTcs ¢ BepOATHOCTBIO p;.

2) Ilyere X = [a, b], kKak 9T0 HMeeT MECTO B HEIPEPLIBHOI UIpe Ha Ips-
MOYTOJBHUKE. 3/1eCh CMellaHHasd cTpaTerusd — (pyHKINA pacnupeIeIeHud o
Ha oTpe3ke [a, bl.

3) [Ivers X — BRINVKJBIH KOMIAKT €BKJIHI0BA IPOCTPAHCTBA. 3/1eCh IPH-

MEPOM CMEITAHHOI CTpaTel'id MOAReT CIVAHTE BeEROATHOCTHAA Mepa, CoCpe-
JOTOMeHHAS B KOHEYTHOM YHCTe TOYeK:

{I'j(‘r) = ZP»;IEH:I(I), sz =1, pi= 0, I(ﬂ < -‘Y! t=1..,m,
i=1 i=1

e
1, =z

Tao (@) = 0, x#z

1o} — MHOKECTBO BCeX CMENIAHHBIX CTpaTerdil IepBOTo HIPOKa Ha MHOKecTBe X.
Muoxectso X Oy/1eM HAZBIBATE MHOMKECTBOM “YUCITIBLT CTPATEIHIT IepBOro
HIPOKA (B MPOTHBOBEC CMEITAHHBIM ).
aiiMemed TOCTPOEHHEM CMEUAHHO20 PACILUPEeHILA AHTATOHHCTHYCCKO Hr-
pu I' = (X, Y, F(z,y)). Anasornuno, mycTb 11} — MHOXKeCTBO CMelan-
HBEIX CTPATerHii BTOPOro WrpoKa, T.e. BePOATHOCTHRIX pacipeje/endii i) Ha
MHOZKecTBe Y ero umeTeix crpareruii. [lpn samannwix crparerusax ¢ u
MATeMATHICCKOe OXKH/IAHHEe BRIUTPLINIA MePBOT0 HIPOKA onpeesgercsd dgpop-

MyJIoR Flp,v) Z//F(I?y)dw(x)d-ﬁ(y)_ JIBOITHOIT MHTErpas cylecTByeT.
' X v

OﬂpEdEAEHHE. AHTAaroHHCcTHYCCKAS HI'pa T — <{‘r9}‘ {m}_1 F("P! 1;.)>

HAa3bIBACTCH CMEIITaHHBIM PAaCIIHPDEeHHEeM HIPhI I

Onpedeaenue. Pemenue (%, 07 v = F(©" ¢")) urper T' nazuisaerca pe-
nrenienM uexogHoli urpel I B ememanupix crparerusx. pu stom 7, oY Ha-
IBIBAIOTCH ONIMUMAALHBMU CMEWAHHbMY CTPATETHAME HIPOKOB, & U — 3Ha-
weHuem Hrpel 1



,Z[_H.]'IEE ﬁ}-’_ﬂ,}'T [MOCTPOeHBI CMEelIaHHBIE DACIHTHPEHHA MATPHYHBIX H HEIIpe-
PBIEHBIX HI'D H ﬁ}’,ﬂ,ET [MOEAZAHO, Y9TO 3TH HI'DBEL BCerda HMeRT pelleHHue B
CMEITAHHBIX CTRATEIHAX.

6. OCHOBHas TeopeMa MaTPUYHLIX Wrp.
Hanomuum, uro matpuunas urpa I' sanaerca marpuneit A = (ayj)mxn.

MHuoxKecTBO CMeIIaHHBIX CTpaTeruii nepsoro Hrpoka —
m
P=1{p=(p1,...pm) | E pi=1 p=01=1,.,m},
i=1
MHOZKECTBO CMEIIAHHLIX CTPATernii BTOporo Hrpoka —

Q={g=(q1,.qn) | Zﬁ]’j=1, E}jf-'-jﬂ,j=l?...?n}.
j=1

d MaTeMaTHIYeCKOe OAHITAHHE BbIHTPBIIIA [MIePBEOTG HIPOKA —

e

Alp,q) = Z Z Pitiiq;.

i=1 j=1
Takum obpazom, ' = <P? o, Alp, q]} — CMeNIaHHOe PACITHPeHNe MaTPHTHO
urpet [

Teopema 3.1 (OcHoBHas Teopema MaTpHYHBIX Hrp). Beskas mar-
pHYHAS UTPA UMEeeT PelleHHe B CMelIaHHBIX CTPaTernsix.

OTMeTHM THIHYHELE ClIyHdal, Korfga NpHMeHARTCd CMellaHHBIe CTpaTe-

THH.
1) Urpa noeropserca muoro pas. B atom eaydae 3a 6oJblIoe 9ucio 1o-

BTOPEHUI UI'PHI CpeHNl BBIMTPHII IePBOT0 UI'POKA, HCIOAbL3YIONEro OnTH-
MAJBHYIO CMEIIAHHYIO CTpaTernio, oyaer OJIH30K K 3HAYeHHIO0 HIPBl HIH Oy-
J1eT MPEeBHIIATE ero.

2) Cumemanuas crparerus peajnsyercd B sije "cbusntaeckoii evecn ' queTbix
crpateruii. Y1o 3T0 03HAYAET, MOSCHUM HA NMPHMEpPaX.

3) Cnemanabie CTPATerHE MOYKHO IPUMEHSTE H IPH 0JHOKPATHOM IIOBTO-
PEeHHH UT'PBI, KOTJA UIPOK JAeficTByeT B VeIoBHAX pHCKa. [Ipu sTom Heobxo-
JIUMO BBIUTDBIIIH 3aMEHHTH Ha HX "MOJIe3HOCTH" , YVIHTHIBAIOIIHE OTHOIIEHHE

HI'POKA K PHCKY.

7. OCHOBHasi TeopeMa HenpepbIBHbIX MUrp.
SaliMemMest CMeNaHHBIM pacliHpeHnenM HenpepbiBHOI urpet [ Orpanmn-

qpMeda Urpoil Ha npaMovroapauke X x Y = [a,b] x [c,d]. [Ipu sazannbix
5



CTpATerudax © U ¥ — VHKIHAX pacipejeleHnd Ha oTpeskax X u Y — oxu-
JMaeMblil BBIMTPBITI MEPBOTO HIPOKA PaBeH b d
Fie.w) = [ [ Papioaai).
L3 [

Teopema 3.2. MuoxecTBo cMelanubIX cTpaternii {0} Ha orpeske [a, b

ABIACTCA CIaDBIM KOMIIAKTOM. DTO Q3Ha'IaeT, 1TO H3 1000 mocae10BaTe/Ib-

HOCTH CMeIlIaHHBIX CTI'}H,TEI'HH {'.r?k} MOMHO BBELISTHTE IMOJIIMOCTEI0BATE IR

Hocth {*}, cabo exogyocs K HeKoTopoii crparerun

Jdemama 3.1. B menpepsipHoil urpe [' Ha OpaMoyrolbHHKE CYIIECTBYIOT
MAKCHMHHHAA 0 MHHUMAKCHAS CMEIIaHHbIE CTPATEIMH HIPOKOB.

Teopema 3.3 (OcHoBHas Teopema HempepbIBHBIX urp). Beskas

HellpephlBHAA HIPa I' na MpAMOVIOIBHHKEe HMeeT pellcHHe B CMellaHHBbIX
CTpaTeruax.

8. CeouncrBa pemeHm‘/’l AHTAaroHNCTN4eCKNX Urp B CMeLlaHHbIX CTpaTernsax.

DTH cBOHCTBA B YaCTHBIX CAVHAAX MO3BOJIAKT HAXOIHTL ONTHMAIBHBIE CME-
IIaHHBIE CTPATETHH.

Teopema 4.1. dna toro urobel Tpoiika (0°, 1% v) Gbu1a pemmenneM B

CMEIIAHHBIX CTPRATEIHAX HEHpEpI:»]BHﬂﬁ HI'PB] F., HEOﬁXﬂ,I[HMD H J0CTAaTOMHO,
4TOOBI OBLITO BBHITIOJIHEHO VCJIoBHE

Flz, 0"V <v<F(y) Yz X, YyeV ()

Teopema 4.1’. Ina rtoro urodsl Tpoiika (p°, ¢°, v) ObL1a pemennem B

CMCIIAHHBIX CTpaTelrndx HI'pbLl ¢ h-{'rlTI'}H].I"Eﬁ _/51., HEDﬁXQ,H,HI&-‘IO H JOCTAaTO'YHO,
qT00E OBLIO BBITOTHEHO VCIIOBHE

Ali, gy < v < A(P°.5), i=1,..m, j=1...m. ()

[Iyers I' — ememannoe pacuimpenne MPOU3BOILHON aHTATOHHCTHYECKOH
urper 1.

Onpedenenue. Cvemannag crparerns v') BToporo Hrpoka HAZLIBACTCH Gbi-
pasnusarowetl, ecmn F(x, 1) = const na muoxecrse X,

AnaoruvuHo OIfpe 1e1deTCH BhIPpaBHHBAIIIAA CTPpATernd mepeoro Hrpoka.

VYmeepotcderue 4.1. Ecim B urpe I' y 000uX HIPOKOB CYIIECTBYIOT BBIPAB-
uuBatome crparernn 7, 1", To OHH ONTHMAILHEL.




Teopema 4.2. /I1a HenpepbiBHOI Hrpbl [ cnpaBe/IMBBL CI€IVIONTHE [IBA

VTBeDA ICHA AL
1) inf Flp,¢)=minF(p,y) ¥V ¢ € {p}h

Ye{P} ' yeY
2) sup Flp,¢) =max F(z,¢) ¥V ¢ € {1}
we{el reX

Caedemeue. 3uadenne v nenpepbiBHofi Hrpel [ MOxKeT GBITH TpeCTaBIe-
HO B BHJIE CJIEIVIOIINX JBVX (hOpMY.I:
v = max min F(g,y) = min max F(z,v).
we{pt yeY vel{y} zeX

Teopema 4.2, Ina urpel ¢ marpuneii A cnpaseiuBbl cIe1yIONHE 1BA

}rTBEpH{_ﬂEHHH:
1) ntéifﬂl?lﬂ(pﬂ) = min A(p,j) ¥V p< P;
q

1<j<n
= '. ¥ g€ Q.
2) max Alp,q) = max A(i,q) V g€ @

,Hﬂ KaxHTe CaMOCTOATeIBHO.

Caedemeue. 3Havenne v Urpsl ¢ MaTpuiei A Moker OLITh MPeJICTABICHO
B BUJIE CJIEAVIONIHX ABYVX (POPMY.JI:

v = max min A(p.j) = min max A(i. q).
peP 1=j=n (Pj) gel) 1<i<m ( _Q‘)

TE]'I'EI'}L DﬁC}’AP]P-.-] TaK HA3BIBAEMOE CBOHCTBO dﬂﬂﬂu"ﬁH.ﬂH}H;Eﬁ HeHdCecmko-

cmu. OnpegennM MHOXKecTBO Sp(@) C X — chnekTp cMemaHnoil cTpaTeruu
W, 3aJIaHHOll Ha oTpe3ke X.

Onpedeaenue. Byaem ropopurs, uro touka ¢’ € X = [a, b] npunaiexur
CIEKTPY CTpaTeruu o, ecjn Jjs Beakoro £ > () cymecTByeT Takoii oTpe3ok
[a", b], conepamuit ', uto V' — a’ < = n @(b') — p(a’) > 0. MuoxectBo BCex
TOYEK crekTpa 0bo3HaunM depes Sp(yp).

Teopema 4.3 (CeoiicTBo momonusiomeii Hexkectkoctn). [lyers
(", 0", v) — pemenne B cvmemanuBIX cTpaTernax HenpepesHoil urpe I'. To-
ra

1) 2 € Sp(e°) = Fla,y°) = v

2) yeSp(v°) = F(y) =v.

Caedemeue. Tyers (¢, 10, v) — pelenne B CMEIIAHHBIX CTPATEIHSX HEIPe-
peieHOil urpet I'. Toraa

1) Flz, %) <v=xz & Sp(¢°);

2) F(¢",y) > v=y ¢ Sp(y?).



Teopema 4.3’ (CsoiicTBo momonusiomeii Hexkectkocrn). [lyers
(%, ¢",v) — pemenne B cmemanubix crparerusx urpsl ¢ Marpunei A. To-
raa

1) p! > 0= A(i,q") = v,

2) ¢ >0= A(p°,j) =v.

Caedemesue. [yers (p¥, ¢, v) — pelienne B cMeIIAHHBIX CTPATETHAX HIDEI
¢ matpuueii A. Toraa

1) A(i,¢") <v=p?=0;

2) A(p",j) >v=dj = 0.

9. TeopeMbl 0 OMUHMPOBaHMU CTPOK U CTONGLIOB B MaTPUUHbLIX Urpax.
Ecin sneMeHTsl HEKOTOPOH CTPOKH iy MATPHILL A MeHbIIe COOTBETCTBY-

IOMHY 2JIeMeHTOR ,Il,p}-’l"(')ﬁ CTPOKH ?r--z., TO HHTVHTHEHO HACHO, YTO CTPOKY 'i]_
[MepBoMY HIPOKY MOMHO HEe HCIIONB30BATh.

Onpedeaenue. Byaem roBopuTh, 9T0 BeKTOp a = (ay, ..., qp) caabo dosu-
Hupyem BekTOop b = (by, ..., b), ec;sin a; = by, i = 1,....[. Byaem ropoputhk 0
CMPo2osm JOMUHUPOSAHUL, €CJIH BCe HECTPOTHEe HePABEHCTBA = 3AMEHEHBI Ha
CTPOrue . 3aMeTuM, 4To c1aboe JOMHHHPOBAHHE BO3MOXKHO JIAZKe B CIyUae
PABEHCTBA BeKTOPOB a u b.

Onpedeaenue. Ina pextopos a'), i = 1, ..., m, eBKINI0BA TPOCTPAHCTBA
m m -
uancen p; = 0, i = 1,...,m, > p; = 1, munelinas komOunauusa » pa'

i=1 =1
HAa3BEIBASTCH Hhﬁny?ﬁﬂﬂﬁ: EﬂMﬁHnguEﬁ BEKTOPOB Iﬁ’,“:I C KDE(I)(‘I’)HHHEHTE[P-JH P

Teopema 5.1 (O momurHpOoBaHUN CTPOK). [lycTh HEeKOTOpas cTpoka
maTpunbl A cado JoMHHEPYeTCS BRINYKI0H KOMOHHAIIHeH OCTAJIBHBIX CTPOK.
Torga sTa cTpoKa BXOAUT € HYJICBOH BEPOATHOCTBIO B HEKOMOPYH0 ONTHMAb-
HVIO CMENIaAHHY 0 CTPaTerHi0 NepBoro Hrpoka. Ecin yKazanHoe JTOMHHHPOBA-
HHE CTPOTOE, TO 3T CTPOKA BXOIHT ¢ HYJIEBOH BEPOATHOCTBIO B 300110 ONTH-
MAJIBHYIO CMEIMIAHHYIO CTPaTerdio MepBoro Hrpoka. JoMHHHpYeMble CTPOKH
MOYKHO BBIME€PKHYTh U3 MATPHIIBI HTI'PHL.

Teopema 5.1 (O mommumpoBadnun croabuor). [lvers nekoropwiit
crosbern; MaTpuibl A ¢1ado JOMHHHPYET BRIIVKIVI) KOMOHHAIIHID OCTAJIBHBIX
cTOAOIOE 3Toi MaTpunbl. Torga 3ToT cToaber BXOJAHT ¢ HYJEBOH BepOoATHO-
CTBIO B HEKOMOPYH ONTHMAJIBHYIO CMENIAHHVI) CTPATErHI0 BTOPOT0 HIPOKA.
Ecmu vkazannoe JoOMHHEHpOBAHHE CTPOTOE, TO 9TOT CTOJDEI] BXOIWT ¢ HYJIe-
BOI BEPOATHOCTBIO B 4100110 ONTHMAIBHYI0 CMEIIAHHYI0 CTPATErHI0 BTOPOTO
Hrpoka. JJToMHHHPYIONTHE CTOMOIB MOKHO BBIMEPKHYThL W3 MATPHIIBI HIPHI.



10. M'pachmyeckuin meTon peLeHMA MaTPUYHbIX TP Buaa 2*n nm*2 .
Pacemorpum urpy ¢ 2 ¥ n-marpuneii A. Cymemannas cTpaTerus mepBoro

HrpoKa p = (py, 1 — py) onpegensercs seanuannoii p; € [0, 1]. 3uavenue urpsi,

COLIACHO ) — max min A(p, j) = max min [ﬂljj.?l + ﬂ-zj(l — 1)l

peP 1<j<n 0<py<11<j<n
s HaxXoxKIeHHs 3Ha4YeHus UTPhl H ONTHMAILHOI cMelIaHHOil cTpaTernu
IepPBOr0 HIPOKA J0CTATOMHO Ha oTpe3ske [0,1] noctponts rpadukn cemeiicTsa
JTHHeRHbIX pyHKuuit [;(py) = ay;p1 + az;(1 — p1) ¢ yraossivm Kﬂ'—)(bdmLLHFH-

ramut k; = ay; — agj, j = 1,...,n, n HalTH TOUKY Makcumyma p] yHKUHK
min [;(p;) — nuzKueil orudalomeii cemelicTea
1<j<n

Hﬂﬁ,ﬂhﬂh{ ONTHMAJNBHYH) CMEeIaHHVI) CTPpaTer’Hi)y BTOpOoro HIPOKaA. Pasbe-
Ppen clelyVIonHe BO3MOAHOCTH.

a) 0 < pl < 1. Bosemenm ase npambie 1 u [y,
NPOXOAIIHe Yepes ToUKy (pf,v) u umeroniue yriaoese kKosdbduuuentsr k; =
0, kj, = 0. Pacemorpum ypaenenne kit + ki, (1 —q*) =0. (5.2)

Ono umeer pemenne ¢*, npunaiexamee orpesky |0,1]. M3 (5.2) caeayer,
qT0 yraosoit Koaddunuent npamoit [, (p1)q" + L, (p1)(1 — ¢*) pasen ny.o.
Cusemanaast cTpaTerusi BTOPOTo HIPOKa

*

q . j=j1?
¢ qi=91—q" j=1j,
0? j%jI?jZ!

ONTHMAJIBHA, MOCKOILKY 1pH Beex py € [0, 1]

Alp.q°) = b, (p1)g" + L (p1)(1 — ¢) =

6) pi = 0.

B sTom cavaae ducTad cTparerud 2 MepBoro Hrpoka ABJIAeTCd ONTHMAb-
noit. [Tokaskem, 910 v BTOPOro HIPoOKa TAKKE HMEETCH THCTAS ONTHMATILHAI
CTpaTerus. ,HFﬁ(‘TBHTF'J‘IbHD HaliieTes npamas fjl, MPOXOAINIAA qepes TOUKY
(0,v) n nmeromas yraoeoit koagpdgunuent k;, < 0. Beidupaa aucryio crpa-
TErHI0 ji, BTOPOH HIPOK He MO3BOJHT MEPBOMY BHIHIPATH OOJIBINE, YeM 1,
nockolbKy A(p, j1) = 1, (p1) < v npn Beex py € [0, 1]. Urax, marpuna urper
HMeeT CeLTOBYVIO TOUKY (2. jy ).

B) p = 1.

B sToM ciiydae, aHATOTHIHOM 6), MATPHIIA HIPBI TAKZKE HMEeT CeJ/I0BYI0
TOUKY.



Teneps pacemorpum urpy ¢ m x 2-martpuneii A. Cuemannas cTpaTerus
g = (g1, 1 — q) BrOoporo urpoka onpeaenserca seananuoii ¢ € [0, 1], Bnave-
HHE UIPBI, COIACHO CIeJICTBHIO TeopeMmbl 4.2 ', mpejcrapuMo B BHIE

v = min max A(i, min max [aqqq + a1 — aqq)].
o max (i,q) = o, li'.'ii'.'m[ a1+ aia(1 — qq)]

[TosToMmy He0OXOAUMO TMOCTPOHTE BePXHIOW OTHOAIOIIVIO max li(qy) cemeii-
ZEEMmM

crea npaMmeix Li{q) = a;qi+ap(l—q ), i = 1,...,m, u nafitu na orpeske [0,1]
Touky ¢} ee munumyma. Oua GVIeT COOTBETCTBOBATEL ONTHMATLHOIN CMellaH-
HOIl cTpaTerun BTOPOro Hrpoka. OnTHMaJIbHAS CTpPATerHd MepPBOr0 HIPOKA
CTPOUTCS € HCMIOJIB30BAHUEM VPABHEHHS, AHATOIHYHOTO (5.2).

11. CBegeHune peleHns MaTpu4yHOM Urpbl K nape ABOWCTBEHHbIX 3apad
NIMHEMHOro NporpaMMUMpoOBaHMUA.

Bes nmorepu obmuocTn OyaeM HpeanoaaraTb, 9TO 3HAMEHHe MATPHYHOI
HIPBL U TOJI0KATeILHO. COrIacHo cleAcTBHI0 TeopeMbl 4.2 ', oHO nipeicTaBu-
MO B BHJIE "

v =max min A(p,j) = max min E}Jzau
peP 1<j<n peF 1<j<n
Beejem BenoMoraTeIbHYIO NePeMeHHVIO U H 3alHIIeM 3a1a9V HaX0x 1e-

HHA MAKCHMHHA KaK 3a/1a41y JHHEeHHOTrO nporpaMMHiapOBaHHA

v = max u, rjae
(u,pleB
B = {(u,p) | Epiazj >u, = Zj_?z =1, p=0,i=1,..m}

z_l
:[Pﬁl"TBHTPT[LHD npH ('l'JHK(‘HpOBH.HHDM P = < P MakcuMaJibHOE 3HAYCHHE U IpH

orpannvenudax (u,p) € B pasno 1111111 Alp, 7).

<j<n
[Tockoneky v > 0, MOXKHO CUHTATL, 9TO U HPHHHMAET IOJOKHTEILHBIC
snadenus. CJeaeM 3aMeHy epeMeHHbIX z; = p;/u, z = (z1,..., 7). Toraa,
VUUTLIBadA orpanndenusd (u, p) € B, noayunm
m m
E 5= 1/u, E a;z =1, j=1,...n, >0, i=1, .. m.
i=1 i=1
OTrcona 1
U= max u=——,
(wp)EB )
> %
i=1
rie 2z — onTHMAIBHOE pelleHne 3a1a9d JHHeHOrO TPOrpaMMHPOBAHUS
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Z; — Min

M

=

=

a;z > 1, j=1,...n, z>0,i=1,.,m. (1)

NE

i=1
[To =" maxoaum 3HAYEHHE HIPBI H ONTHMAILHYIO CMEITAHHYIO CTPATETHIO Tep-
m
poro urpoka: v = 1/5 20 pl = vzl

i=1 1

AHATOrHYHO MOAKHO MOJIVIHTh, 4TO U = I MAX A[-i, q]l = 0
> uf
i=1

geQ 1<i=m ’

0

e w" — ONTHMAJILHOE PelIeHHe 3a/1a41 JTHHeHHOr0 TporpaMMUIpPOBAHIS
n
Z w; — Max
j=1
n
Za.?;jwj =l i=1..m w;=0 j=1,..n, (IT)
j=1
3aech ¢ = vw” — onTuMmanbHAS CMEIIAHHAS CTPATErHs BTOPOTO HI'POKA.

Sagaun ([) u ([1) apoilicTBeHHBI OJHA 110 OTHOIIEHHIO K JPYTOii.
OTnmeTum cBOMCTBO JONOMHAIONIEH HeXKeCTKOCTH /s ONTHMAILHBIX pe-
mennii 2% u w’ zagau (I') u (I1) : n

jzl >0 = Zla.i-ju.'? =1;
J:

m
=1

Ono HENIOCPEICTEEHHO BEITEKACT U3 VIBEDAICHHA TeOpPenMbI 4.3 " mocae 3ame

uel nepemennex p? = vz’ ¢" = vw,

12. Heo6xoaumble ycnoBus ANA nNapbl KpauHUX ONTUManbHbIX
cTpaTerMi MaTpu4HOW WMrpbl.

31ech paceMaTpHBaeTcss KOMOHHATOPHOTO THIA ANTOPUTM PEIHIeHHs HI-
Pbl, OCHOBAHHBIH Ha nepebope moaMaTpuil MaTpuisl A.

Onpedeaenue. 1lvers Z — BBINVKIOE MHOMKECTBO €BKJIHI0BA MPOCTPAH-
crea. Touka z" € 7 naswiBaercsa wpatineti moukoti MEOKecTBa Z, ecln He
cymecTeyer Takux touek z' #= 2 £ Z w takoro umcna 0 < A < 1, uro

M= A4 (1= )
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Hpyvrumu cjriopamu, KpaiHgsa TOYKA BRITVKIOTO MHOXKECTBa Z HE SBJISeT-
¢ BHVTpPeHHell TOYKOl HUKAKOrO OTPe3Ka, COeJTHHAIINIEr0 ABe TOYKH 3TOr0
MuOKecTBa. HeTpyano euaerh, WTo KpaliHsgs TOYKa He MOXKeT OBITh BHY-
TpeHHeil TouKoil MHOKecTBa Z. JJIHAKO He BCsKasl FpaHHYMHAas TOYKA MHOMKe-
cTBa Z sABadgercs KpaiiHell TOYKoil 3Toro MHoxKecTa. Hanpumep, v KBaapata
KpailHUMH TOYKAMEH SBJIAKTCH TOJABKO €10 BePIIHHBIL.

Eciu MEOXKECTBO Z — MHOTOIPAHHHK, TO €0 KpailHue TOYKH HA3bIBAIOTCH
seputurami. BepHemes K urpe ¢ marpuneii A m paccMOTpHM MHOMKECTBO
ONTHMAJIBHBIX CMEIIAHHBIX CTPATErHnil MepBoro Hrpoka

PP={p’cP|Ypla;>v, j=1,..n}
i=1

rige v — 3HaveHHe MH.Tp[»‘I‘{Hﬂﬁ HIPBIL. HETp}-’,ﬂ_HD EHIETE, YTO PD — MHOI'O-
I'PaHHHK €BRIIHI0BA NPOCTPpAaHCTEA.

Onpedeaerue. Kpatinedi onTuManbHOil cMemanHoil cTparerueil nmepporo
urpoka Gy1eM Ha3BIBAThL BEPHIMHY MHOrorpanauka PP
MHuoKecTBO ONTHMATBHBIX CMEIIAHHBIX CTPATEerHil BTOPOro HrpoKa

Q={"cQ| Xay<v, i=1,.,m}
j=1

TaKHe ABIACTCA MHOIOTI'PDAHHHKOM H eI'0 BeEPITHHEL — Kpﬂ.ﬁHHE OINTHMAJIBHEIE
ChMellaHHBIe CTPpATETHH.

Teopema 5.2. [lyers B urpe ¢ marpuneit A = (a;;)mxn 3HaMeHHE U = 0,
Torna ans moboit naper p?, ¢° KpaflHUX ONTHMATLHBIX CMEIIAHHBIX CTpaTe-
ruil UrpoKOB HafijeTcss Takas HeBbLIpOKJeHHas noamarpuna A = (ag;, )ick
MATPHIEL A, 9TO BBINOIHEHBI VCJIOBHI

k k
D Pty =v, t=1.k Y p=1 (5.3)
=1 =1

k

k
S agdl =v, =1k > ¢ =1 (5.4)
t=1

i=1

Pacemorpum Tenepnb anroputd peirterns mMaTpuanoi urpel. [lepebupaem
BCe HEBBIPOKJIEHHBIE k % k-nommarpuisr A matpunel A, naunnas ¢ b = 2,
s kazk1oit nogmarpunst A pemaem cucremel ypasaenuii (5.3) u (5.4). Ecm
pelIeHHs He CYIIECTBYeT WIH HeKOTOPBIe KOMIIOHEHTEI

po. =1,k g5, t=1,.k

OTPHIIATEILHBI, TO TepexoauM K ciaeayviomeii noavarpune A. [lyers ykazan-

HEI® KOMIIOHEHTHI pEIlIEHI{ﬁ HeOoTpHIATe ILHBL. TDI",I[,EL QIpeleiM CMelladHbBIe
12




CTpaTel'Hil

o . .0 _ p?;! i=1, 0.0 qu? j = jg,
p = . q4; = S
0, i#i; 0, J#J.

Tenepw s tpoiikn (pY, q°, v) neobGxoaumo npoBepuTh yeioBHe () Teope-
Mbl 4.17. Eesin oHo BBINOSIHEHO, TO nekomoe penterne (p°, ¢° v) naiineno. B
NPOTHBHOM CJIVHAE MepexoauM K ciaeayioneii moamarpumne A.

13. MeTton BpayHa pelueHMs MaTpUYHbIX WUrp.

B srom naparpade MBI paccMOTPHM HTepPAIHOHHBI MeTo1 TpHO/IHKeH-
HOTO pemenud urpsl ¢ Marpuieii A. [Ivers 3anano uncno £ > 0. Tpebvercs
Ha{TH 3HAYMEHHE UI'PBI ¢ TOUHOCTBIO /10 BEJIHYIHHBI £, a TAKZKE S-MAKCHMHUHHY IO
H s-MHHHMAKCHVIO CMEHIAHHBIE CTPATEIHH HIPOKOB.

Meron Bpayna cocTouT B MHOTOKPATHOM (DHKTHBHOM PA3BITPLIBAHHH MAT-
PUYMHOI HTPBI, P KOTOPOM HIPOKH O ONPEeIeJeHHBIM MPaBHIAM BhIOHDa-
IOT CBOM YHCTHIe cTpaTerun. [IyeTs 3a b noBTopenuii urpel nepewiil HIPoK 7;
pa3 BeiOpan cTpareruio i, ¢ = 1,...,m, a BTopoii [; pas BeOpan cTpaTeruo
7. 3 =1,...,n. BekTopsl 4actoT BEIOOpA YHCTHIX CTpATernii

[y Iy
PARE

(] Tm

ABJIAITCA CMENIAHHBIMU CTPATETHAMH HIPOKOB,
Omnpeaenum urepalnoHHslii npomnece bpayna.

[MIar 1. Mrpokn BeiOHpaiOT NPOU3BOILHO CTPATETHH iy U ji.

[Tyers 3a k nosTopenuii urpsl nepsoiii HTPOK BLHIOPAT CTPATETHH iy, ..., if,
a BTOpOil — crpareruu jy, ..., jr. [lpu stom p(k) u g(k) — coorBercrByiomue
BEKTOPHI YACTOT.

[Mar & + 1. Mrpoku eeOUpaioT cTpaTeruu ipyy U jryq U3 VCIOBHIL

Alingr.q(k)) = max A(i,q(k)) = vi(k),

1<i<m
A(p(k)vjk+l) = min A(P(k)sj) = Uz(k)-
1<j<n
Kazkaplit urpok BeIOHpaeT CBOK YHCTVIO CTPATErHI0 KAK HAWJIVUIIHIT 0TBeT

HA COOTBETCTBYIOUIHI BEKTOP YACTOT HapTHepa. Kceim HAWIVYIINX OTBETOB
HECKOIbKO, TO BelOUpaercs J1000i 13 HUX.
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[Mokazkem, uro vy (k) u va(k) — OleHKH 17151 3HAYEHUST ¥ MATPHIHON HIPHL:

volk) < v <w(k), k=12 (5.7)

Bepuemca k meroay bpayna. Copmynupyem npaenio octanoBgn. [Iyvers
sagano qucao £ > 0. byaeM octanasiusaThesd Ha mare kg, KOTa BIEPBBIE
BBITIOJIHEHO HEPABEHCTBO

vi(ko) — v2(ko) < <. (5.17)

13 (5.7) u (5.17) caeaver, uro BenuuuHbl vy(kg), va( ko) mpubinzKaor 3Ha-
qeHue v MaTpudHoii urpel ¢ rounocteio g0 £. [lokaxkem, uro p(ky) — =-
MaKCHMHHHAS CTpaTernd Mnepsoro urpoka. JleiicTBHTe/IBHO,

min A(p(kq),j) = valke) = v — 2.

1<j<n
Ananorugno, g(kg) —
E-MHHUMAKCHAS CTPATEIHH BTOPOTO HIPOKA.

Teopema 5.3. B merone bpayvua lim v»(k) = hm ve(k) = v, a 1wdeie

k—oo k—oo

npejeabnbie Toukn p°, q° nocaegosarensnocreit {p(k)}, {g(k)} asnaores on-
THMAJILHBIMH CMEIIAHHBIME CTPATeruaMH HIPOKOB.

14. PewweHMe aHTaroHUCTUYECKUX Urp C BOTHYTbIMU (*JYHKLIVIHMVI BbIUTpbILUA.

Onpedeaenue. Autaronucrudeckad urpa [’ = {X, Y, Flx, y]} HAZBIBACTCS
Urpoit ¢ eoznymoti ynryuetl enuzpoiuia, ecin X C E™, Y © E™ — BRINVK-
JIbIe KOMIIAKTEl eBKJIHI0BBIX HPOCTPAaHCTE, (pVHKIHNA F'(x, y) HenpepbiBHA Ha
X x Y u npu mobom y €Y ona BoruyTa 1o r.

Urpa I' nazeiBaercsa urpoii ¢ ewnykaoti dynruyuedl evuzpviuta, ecan (BMe-
cTo TpeboBaHus BOrHyTOCTH) npH Jwbom © £ X dyukmus F'(z,y) BeIIVKIA
o 1.

Teopema 6.1 (Xemmm). B esxnngosom npocrpancrse E™ nmeercs ce-

meficteo D, a € {a} BBIIYKIBX KOMIAKTOB, 00JIATAIONEe €16 IVIONIHM
m+1 ,
CBOMCTBOM: /151 JIOOBIX vy, ..., gy [ Dg, # (1. Toraa N Da.# 0.
j=1 ac{a}
Teopema 6.2. L1a urpet I' ¢ BoruyvToil hyHKIHEH BRIMTPHINIA CIIPABE/I-

JHBO PaABEHCTBO

v=maxmin F(r.y)= min max min F(z, 7).
reX yeY wley X 1<ji<m+1
d=1,ecc.mtl
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Teopema 6.3. Urpa [' ¢ BorayvToii hyHKIHell BRIMTPLINTA HMeeT pelieHie

B CMellaHHBIX CTPATENHAN BI T (;'{.‘D, ?I.'ll-‘n,ﬁzl, rue .'ITI:I — MaKCHMHHHAHA CTPRATErHA

MepPBOro HIPOKA, m+1

Z 455, @° = (d), - Gny1) € Q,

.. i = 1,___,??14— 1) € Arg min max min F(z,17),
(9’3_} XL ) 5 ey xeX 1<j=m+1 (. 9"),
d=1,...,m+1

a Q’D — MHHHMaKCHAHA CTPATErH: B 3a1a4e

minmax®(z,q), D(z.q) = Z F(z,7)q;

ge) xeX

Teopema 5.4. lrpa I ¢ Beinykioii (pyHKIHEH BRIUTPRIIIA HMeeT PelieHHe
B cMenIanHbIX crpaternax suaa (o0 ¢, 7), rae y” — MuHEMaKcHas cTpaTerns
MePBOTO HIPOKA, ntl

= ZP?’,DIE.! pﬂ = [p51 i = 1.1"'.1ﬂ'+ J-} = P!

(T;.i=1,...n+1) € Arg max min max F(a', ),
S viex  yeY 1<i<n4l

i=1.....n41
a p’ — MakCcHMHHHAs CTpaTerud B 3ajaqe
n+1
.1
maxmin @' (p,y), DY E piF(T ).
peF ye¥ '

15. UccnepgoBaHmne mogenu "o6opoHa-HanageHue " B YUCTbIX CTpaTermax.
MwmeeTea n obopongeMblX MYHKTOB ¢ HOMepaMu i = 1, ...,77 BO3MOMKHOTO

MMpOpeIBa. CPEeACTE HallaJeHHH. H}’CTI:- A un B — koumnvecTsa CpelCTEB Halla-
JeHHHS H DﬁﬂpﬂHLl. 2TH CphelcTBa OpeanoaiarakTcHd ﬁECKDHE‘IHﬂ-,I[EJ'I[‘IMI:-[MI{.
CTI)H,TEI‘HH NepBOTD HI'POKA (HHHH.,ILEHI{H) COCTOMT B paclopele/TeHHH CBOHX
CpedCTE IO IIVHETAM B COOTECTCTEHH C BEKTOPOM

r= (11,1 e X =1 Zri =A z;=20,i=1,..,n}
Bropoii urpok (06opoHa) HCHOIB3YET AHATOMHYHYIO CTPATEIHIO

[Iyers p; — KomuvecTBO cpeIcTB HANAJIEHHSA, KOTOPOE MOMKET YHHYTOKHTH
0JIHA eIHHUIIA CPeJcTE 0DOPOHBI HA i-O0M NyHKTe. Ecam x; > u;iy;. To depes
i-ii MYHKT NPOpBIBAeTCs T; — [4;1; CpeJcTB Hanagaenus. Eean r; < pyy;, To ve-
pe3 TOT NVHKT HanajleHHe He npopeercda. Q0beannsad oba cyyias, HaXoIuM
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hopMyay g KoJHYecTBa CpeICcTB HANAICHHA, NPOPBaBIICrocd depes i-i
NVHKT: max[z; — 1, 0], Onpegenns hyHKIHIO BRIMTPEBIIIA TEPBOTO HIPOKA

F(r,y) =Y max[z; — py;, 0]
=1

— Dﬁ]l[_EE KOJIHYeCTEO CpeJeTE HalladeHHs, MTPpOopBABIIeeCs "epes Bee ITVHRTHL.

Samerum, uto pyvakuua F(r, y) peinykia no y. [lo Teopeme 6.4 3natuenne
HIPLl ¥ = T M MHHAMAaKCHA# cTpaTerud 1° o0OpOHBI ONTHMAIBHA. SaifiMemcs
HCCIeI0BAHREM 3TOI HI'PBI B YHCTBHIX H CMEIIAHHBIX cTpaTeruax. bes norepu
OOMIHOCTH HPeanoaoKuIM, 9T0 KO3 punuenTsl 3hpeKTHBHOCTH 000POHEBL [i;
VIOPAI0YUEHBL: (i, = [y = ... = [in, H Ti-il IVEKT 000pPOHLI gBIdeTcd caabeii-
ITHM.

a) ITokazkem, 9r0 v = maxmin F(z,y) = max[A — u, B,0], 2" =(0,...,0, A)

reX ye¥
n

. 1yt
6) lMokazkem, uro 7 = minmax F(z,y) = max[4 — B( E —) 0],
ye¥ zeX "

e 1 _1
Yoyl = B(PH E _) L i=1,...n, — MUHHMAKCHAs CTPATErns 0DOPOHHL.
b= 1
Korga B urpe cymecTsyeT pelieHne B THCTBIX cTpaTeruax’

n
Ecm B = A i’ o7 =0 > v > 0 u, cregosarensio, v = v = (.
k=1

s nanagenns modas cTpaTerusd onTHMaIbHa. B 3ToM ciaydae obopoHa Tak

MOZKET PacipeleHTh CBOH CIIB, 9TOOBI He MO3BOINTEL HANAICHHIO, HCTIOIb-

3VIONIEMY KOHIEHTPHPOBAHHBIH vIap, TPOPBATBLCA HA KAKOM-THDO NMYHKTE.
"

Ecim B < A le to hyukuug F(x, y) ceanosoil TOUKH He HMeeT.

16. UccnepoBaHmne mogenu "o6opoHa-HanageHue " B CMeLIaHHbIX CTpaTerusix.
B) [Tokazkenm, ¥TO B Hrpe CYUIECTBYET PEIICHHE B CMENIAHHBIX CTPaTeru-

ax suga (%, y°, 7). roe y? — uncras MUHMMaKcHas cTpaTerus 0DOPOHBI, a
ONTHMAIBHASA CMEIIAHHAS CTPATErHsd /718 HAAICHUA UMeeT BU/I

" =Zﬂ:PEIIM, P = (#iii)_lg i=1,..,n
=1

k=1 Fok
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17. UccnepoBaHue moaenu LWWYMHOW Ay3rnw.

B aysau npunnmaoor yuactue asa qyisiara ( IepBelil 1 BTOPOIl HrpoKin).
B nauanpHbiil MOMEHT BpeMeHH JIVISHTHI HAXOAATCS HA PACCTOSAHHH dy U
M0 KOMaHJ1e HavuHaloT cOnuzKarbes. B pacnopskeHHH Kax10ro JIVa/isiHTa
HMeeTCH OJIMH BBICTPEJ, KOTOPBIE OH MOMKET MNPOU3BECTH B IPOTHBHUKA C
A000r0 paccTosAHus (KOHEMHO, IPH YCIOBHH, 9TO JAYIIAHT YKHB), OH JIAZKe
MOZKeT TOJ0HTH K TIPOTHBHUKY BILIOTHYIO.

[Iycrs pi(d) — dyuxums merkocTi k-ro Iy3/i1sHTa, paBHAs BEPOSATHOCTH
NOPaKeHNsl TPOTHBHHKA, €CJIH BRICTPES OBLT MPOH3BEIEH ¢ PACCTOAHHS d.
[Ipeanonoxum, aro dbyukuun pi(d) menpepeiBHBL i yOBIBAIOT HA OTPe3Ke
[0, dg] 1 6e3 norepn obmuocTn pi(0) =1, prldy) =0, k=1,2.

Onpegenum antaronuctudeckyio urpy. Iyvers » € X = [0, dy] — paccro-
SIHIE, ¢ KOTOPOTo Nepeblil HIPOK HaMedaeT Npou3BecTH cBoil BeicTpes. Axa-
nporuvHo, y € Y = [0,dy] — paccrosiHue, ¢ KOTOPOTo HaMedaeT CBOil BHICTpe
BTOpOil Hrpok. Onpegeanm YHKINIO BRIATPBINA F(x, ) NepBOro Hrpoka.

Pacemorpum cuauwana wysmmyio dysasb, KOLjJa NPOTHBHUKH CJIBIIAT Bbl-
crpessl apyr apyra. Toraa

pi(z), 0<y<ax<d,,

F(z,y) =
(,9) L—paly), 0=z <y <d.

[To cmpbicny F(z,y) ecTh BEepOSTHOCTH MOPAYKEHHS MEPBBIM HIDOKOM BTOPO-
ro. Eenm = < y u BTOpOil MrpoK mpoMaxHeTcs, TO HEePBIil, YCIBIIIAB Bbl-
cTpeJl IPOTHBHHKA, CTPesieT B Hero ¢ paccrodnud () BmMecto x. OTMeTHM, 4TO
F(x,y) aeasgerca ocpeaaenuem (hyHKINK, DpHHIMAaiONe suadenne 1 wim ()
B 3aBHCHMOCTH OT TOTO, YVOUT BTOPOI ayausauT win Het. Mrak, mymuasa ayaib
Onpe/ie/ieHa KaK Urpa B HopMaabHoil hopue [ = <X? Y, F(z, y))

[Mokazkem, 9To mIyMHAS [Ay3/1b HMEeT PEHIeHHe B YHCTHIX CTPATerHsixX
(d*,d*,v = pi(d*)), tne d* — eamucrBenHbIll KOpeHb ypasHenus py(d) =
1 — pa(d).

B Geciuuymnoti dys.an NTPOKH He CIABINIAT BBEICTPEJB JAPYT APYTa U

Flr.y) = pi(z), 0<y<x=d,
! piz)(1—pa(y), 0=z <y<do.

ﬁECllI}’l-IHH.H AV3JIE HE HMeeT PelIeHHA B THCTEIX CTPaTelHAX,
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18. OnpeageneHne MHOrowaroBOM aHTarOHMCTUYECKOWN Urpbl C NOJSTHOM
MHcopmauuen.

OnpegenanM MHOTOHIATOBY aHTATOHUCTHYECKVIO HIDPY ¢ noanot upop-
maedi. Mrpa npoucxonut B Tevenne 1" maroe ¢ somepamvu t = 1, ..., 7. Ha
KazK/JI0M Iare t HIPOKH BBEIDMPAIOT 10 04YepeIH AJIbTePHATHBBEI — 3HAYEHHS
MePEeMeHHBIX T, Ug.

IIlaz 1. Cravana nepeblil HIPOK BEIOHpaeT aabTepHATHBY Ty & U, 3aTem
BTOPOil UI'POK, 3HAsd BLIOOD NEpPBOro, BLIOHpaET ajlbTepHATHBY ¥y € Vi(xy) =
Val).

[Iyers urpokn B Tevenue t — 1 maros BelOpa/in ajbTepHATHBLI
Ty eein Tp 1 Y1y ooy Y1 LOmOKEM Tp = (2, 0, T )y T = (Y1, ooy Ue ).

IITaz t. CHavasa nepselil HTPOK, 3HAA MPEIBICTOPHIO Ty 1, U;_1, BEIDHpaeT
ansrepuaruBy r; © Ud(T_1,7,—1) = Ui(-). 3arem BTOpOii UrpoK BeIOHpaer
ANbTepHATHBY U € Vi(Ty, 7, ) = Vi(+), 3HA" NpeaplcTOPHIO Ty, Uy, BKIIOYAS
BBEIOOP T; MEPBOr0O HIPOKA HA JTAHHOM IIIare.

[Tocne zapepurenus mara 1' Bo3uuKaeT napa (T, 7r), HA3bIBaeMas nap-
muetl urpet. [lo eMbleay mapTus Hrpbl — 3T0O 3alHCh BCeX AJTBTEPHATHE, BbI-
Opannbix urpokamu. s mobdoit naprun (Tr, yp) 3agaercd Beiurpein F(Tr, Yr)
MePBOT0 HIPOKA.

19. Teopema Llepmeno o peleHMU MHOrowaroBou Urpbl ¢ NOsIHOM UH(popmaLmen.
Omnpejgenum tenepb Hrpy B HOpMaabHOil dhopme. Ha mare ¢ nepeerii ur-

POK MOKeT BHIOpATh aJbTePHATHBY T; KAK 3HaveHHe (DVHKIHN T; | Ty =
T¢(Ty—1,Y,_, ), KOTOpas A0KHA OBITH ONpee/eHa IPH BCEBO3MOMKHEIX 3HA-
YEHHAX APIYMEHTOB Ty_q,7,_,. OD0O3HAUHM MHOKECTBO BCeX TAKHX (DVHKITHI

¢ vepesz U 3ameTum, 4T0 Ty = 7y, [NOCKOJABLKY HA MEPBOM IIare IHepeBblil
HUI'POK HUKAKOH nHdopMalueil He pacnojaraer.
CrpaTerus nepporo Hrpoka npejactapiaset coboit Habop dyukmmii

i
T

T= (1, t=1,..

&Elhq

Ananornvno, na mare t BTnpnﬁ MIPOK MOZKeT BEIOMPATE ATLTePHATHBY Uy KAK
3HaveHne (PYHKIUN Uy & U = 3¢ (Ty, U, ), KOTOpas 1071KHA OBITH ONpeesieHa
[MPH BCEBO3MOKHBIX 3HAUEHHAX APIYMEHTOB Ty, 7, ;. OD03HAUYHM MHOKECTBO

peex Takux pyukuuit y; vepes Vi, Crparerus Broporo Hrpoka mpe/IcTaBigeT
coboit Habop yHKIHI

T
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Hrpoku MoryT BRIOpaTh CTPATErHH T, 1) HE3ABUCHMO JAPYT OT APYTA 10 HIPHI,
a BO BpeMs HI'Pbl — NpUMeHATEs ux "apromaridecku. "/ Tioboil nape crparernii
(Z,Y) 0AHOZHAYMHO COOTBETCTBYET MAPTHS DL

ry =21, Y1 = yi{T1), T2 = Ta(x1,31) 1 T4,

- ndef _

Hanee F(z,y)= F(Tr,§p), rae (Tr,Jp) — HapTus, COOTBETCTBYIOIIAL
crparerusam T u J. Mrak, Muoromarosas urpa ¢ nojnoil undopmanueit onpe-
nesiena B HopMadbhoit hopume I' = (X, Y, Fl(z, ﬁ))

B aanbHeiimem OyiaeM paccMaTpHBATL JIBa KJIACCA HID:

urpa I, B koropoii Bee muoxkectsa Uy(-), Vi(-) koHeuHsr;

urpa [', B koropoit Bee muoxectsa Uy(-) = Uy, Vi(-) = V; ne zaBucar or
MPeALICTOPHH U ABISIOTCH KOMIAKTAMH MeTPHYECKHX TPOCTPAHCTE, a (DYHK-
uust F'(Tp,Jp) HenpepblBHA HA TPOH3BEICHUN

Uy x - oxUp x V] x - x V.

Onpejienm napy crparerui

i = (@t =1,...T), §°= (@ 1,...7),

HCTIONTB3VA METOI JUHAMUNECKO20 npozpammupocarud. Joonperenuy gpyHK-
nuio F' Ha Beex oTpeskax mapTHu BHAa (T, 7, ) WiIH (T, 7,) ¥ HA30BeM
ee dynryued Beaamana. Kommnouentsl crpaternii 77, 7 Oyaem 3a1asarh B
nopsjiKe, odpaTHOM BRIGOpaM HI'POKOB.

OnpeaeanM BeJHIHHY

def F(x1)

v=max F(z;) "= " max min F(zyy)=..
ryelly el g1Vl
= max min .. max min F(Tr, 7).

1€l yeVi()  arelr() yreVr()

Teopema 8.1 (Llepmesio). Beskas MHOromaropas aHTaroHHCTHYECKA
urpa ¢ noauoil uudpopmanueit I’ (wau I') umeer pernenne (2%, 3%, 9).

20. Cutyaumsa paBHOBECUA Urpbl MHOIUX UL U ee He[oCTaTKU
HDHHTHE AHTATOHHUCTHYCCKOH HI'PEBEL MOMHO SHAYTHTEILHO PACIIHPHTDL. B

HI'pe JIBYX JIUI WHTepPechl HIPOKOB HeoDA3aTeIbHO OBIBAIOT MPOTHBONOJIONK-
Heivu. Pacemarpupator u urpsl MHorux jui. Vv nocesmena Tperbs riaea.
Onpegenum urpy apyx qaui. [Ivers nepeslii nrpok nmeer B cBoeM pac-

MOPAZKEHHH CTPATernd T W3 MHOXKecTBa crpateruii X, a Bropoil urpok —
cTpaTeruu y U3 MHOXKecTBa crpateruit Y. Byjiem pacemarpuBaTh HTPY B HOp-

MaabHotll opme. ITO 03HAYMAET, YTO KazK/Ibll W3 HIPOKOB BEIOHpaeT crTpa-
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Teruto, He 3Hag Buibopa napruepa. [lapy crpareruit (z,y) Gyiem Ha3biBaTH
cumyauuedi. N 1mepBoro Urpoka umeercs (GpyHKIHA Beurpeima F(z,y), ay
BTOPOTO — (PYHKIHS BRI G(z, ), OnpeIeeHHbe Ha MHOKECTEE BCeX
curyamuii X x Y, Kamapiii Hrpok crpeMures, M0 BO3MOMKHOCTH, MAKCHMH-
3UPOBATL CBOK (PYHKIHI BRIMCPHINA. Takuy odpa3om, urpa IBYX JIHI B
HopMma/ibHoil hopme 3agaerca nadbopom ' = (X, Y, F(z,y), G(z, y)>

B anTaronucTHYeCKOl Hrpe MOHATHE PeIIeHH Mbl CBA3LIBAIH ¢ CeLT0BOH
TOUKOH (DYHKIMH BBINIPHINIA MEPBEOro HIPoOKa. B Opou3BoabHOH Hrpe aBvX
I AHAJIOTOM CEJIIOBOH TOUKH SBIFeTCH MOHATHE CUMYAuul PaeHOGECILA.

Onpedeaenue. Curyaunsa (2%, y°) naspipaerca cutyauneii pasnosecus (pas-
nosecuem no Hamy) urpw I, econ

Flz, y") = F(2°, 4%, G(2% y) = G(2°, 7).
max F(z,3°) = F(a°,3°), maxG(a®y) = G(a’,y")

GTpﬂTEFHH .'ICD n yﬂ._. COCTABTANIHE CHTYVAIHK DAaBHOBECHEH, ﬁ}’,ﬂ_EIh'I Ha3LIBEATH
PasHOGECHBLALL Ecin oba HIPOKa IPHAPAHBAKTCA CHTVAILHH paBHOBECHHA,
TO GOIHOMY HI'DOKY OT Hee HEBBITOOHO OTEJIOHATECH.

Obcy M, KaK MOMKHO HCIIOJIB30BATEL MOHSITHE paBHOBecHd 110 Hamy ¢ To4-
KH 3peHusd NpuHATHA pemennil. B Teopuu urp, Kak ¥ BO MHOTHX JIPVIHX
TEOPUAX, MOMKHO BBIJIEIHTH JBA [MOAXOIA: HOPMAMUeHul U Nno3umueHbii.
HopMmaTuBHBI MOAX0 COCTOUT B TOM, YTO TeOPUs TaeT PEKOMEHJIAINN, KAK
caeayer AeificTBOBaTh B TOH WK WHON KoMK THON cuTyamun. A npu no3u-
THBHOM I10/JIX0/e TeOpHs NBITACTCS OIMHCATh, KAK HA CAMOM JeJIe IIPOHCXOIHT
B3anMojeiicTBue MexKay urpokamu. FsnavanbHo Teopus urp paspBHBaIaACh
kak HopMmarupHas. Il ceiivac mbl obcyaum nondarue pasBHopecus no Hamry
HMEHHO ¢ TaKOH TOYKH 3peHusd. B 3ToM ciyuae npaBuio NPUHATHS PEIIeHHs
MOZKHO C(POPMYJIHPOBATE CJICAVIONIIM 0Dpa3zoM: B KOH(MDIHKTHOH CHTYAIINH,
OMUCBIBACMOIT HTPOil B HOpMaJBHOH opMe, KaxKIOMY VHACTHHKY CJIeyeT
HCIOIB30BATh CTPATETHID, KOTOpas BXOIUT B paBHopecue mo Hamy. [lozn-

Onpedenerue. Hrpa apyx jun I' HazsiBaeTcd DUMATPHYHOI, ec/IH MHOZKe-
CTBA CTPATErHil HTPOKOB KOHEeYHEI:

X=1{1,..m}, Y=1{1..n}l

3nece i € X, j €Y — crparerun nepeoro  BTOporo Urpokoe. BeIHrphim
HT'POKOB 3a1a0TCS IBVMS MATPHIAME

A= (F(i‘!j))mxn = (a?lj)mXﬂ? B = (G(i!j))mx‘ﬂ = (bi')mx'ﬂ-'
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Onpedeaenue. Curyaunsa (i°, j7) Gumarpuunoii urpst I' Hazwipaercs cury-
atneil papHoBecust (paBaoeecueM o Hsmy), ecan

(1440 < (13040, = 1_,..._,??1? bzﬂj < biDjD_‘ j = l?...??l.

DnemeHT (i0j0 gBIAETCA MAaKCHMAaTbHBIM B Y cTondue Matpuusl A, a f;0;0

MaKCHMAILHEIM B j° CTpOKe MaTpuIkl B
Beerpa im B urpe aByX JIHI CYIIECTBYeT cHTVaIus pasHoBecus! B obmem
CaAVIae OTBET — OTPHIATEbLHBI, MOCKOJIBKY, HAIPHMED, B AaHTATOHHCTHYE-

CKOIl HI'pe He BCerId CVIONeCTEYeT Cel/T0Bad TO'MKA.

\
Henonbzopanne CHT}’H.].I'HH PABHOBECHA Ha MNPaKTHEE YacTO CBASBIBEACTCH

CO CJIEAVIONIIM CIEeHAPHEeM HoBeIeHns HrpokoB. OHK cHAYAIA JOMKHEL 10T0-
BOPUTLCS O CUTYAIIHH PABHOBECHH, 3aTeM BCAKHE MePeroBOPLl 3alpeniaoTcs
1 HI'POKH HEe3aBHCHMO BBIOHPAIOT CBOU CTPATETHH, BO3MOXKHO HADYIIAS TTPH-
HATOE COIVIAUIEHHE. 3aMeTHM, YTO OJHOMY HIPOKY OVIeT HEeBBITOJIHO OTKJIO-
HAThCS OT CBoell paBHOBecHOI cTpaTerni. Eean Hrpokn npuiep:Kupaiorcs B
HI'Pe TAKOT'O ClieHapHs nose/ieHus, To urpa ' HaswiBaeTcd HeckoanutuonHotl.
Onpedeaenue. Curyauua (2% y?) urpsr ' HassiBaeTca onTuMaabHOM 10
[Tapero, ecin He cylecTByeT TaKOi CHTYAIHH (T, YTO BBINOJHEHB Hepa-
BEHCTBA
F(‘T? y) = F(‘TD? yﬂ)! G(I,y) = G(ID!yD)
H IPH 3TOM XOTd OBl OJIHO H3 HUX — CTPOTOE.
Mgl oTMeTHIIH TPH HEJI0CTATKA NOHATHA paBHOBecus no Hsmry:
1) paBuoBecuii o Hamy B urpe MoMKeT He CYHIECTBOBATE;
2) pasHosecue 1o Hamy moxker GbITh He € IMHCTBEHHO;
3) pasnosecue no Hamy moxker 6pire HeaddexkTusHo.
Ho, necmMoTpsa Ha 3TH HEIOCTATKH, YKAZAHHOE HOHATHE UTPAET HEHTPATb-
HYIO POJIb B TEOPHH NPHHATHS PelleHn B KOH(PIUKTHBIX CHTVAITHIX.

21. Teopema cyuLleCTBOBaHUSA CUTyaLuUil paBHOBECUS ANA UrPbl MHOTUX UL,

[IpuBegem Teopemy CyIecTBOBAHHS CHTYAIIHH PABHOBECHH B HI'De JIBYX
JIHI, KOTopad grjgercs obodienuem Teopemsel 2.3. [lpeapapurensno cdop-
MYJTHPYEM TOHOJIOTHIECKYI0 TeOpPeMy 0 HenodeudcHoll mouke.

Teopema 9.1 (Bpaysp). llycrs f: Z — Z — uenpepbiBHOe 0TOGpazKe-
Hie B cebd BBIMYK/IOTO KOMIAKTA Z KOHEeYHOMEPHOI'O eBKJIHI0BA MPOCTPaH-
crea. Torga y Hero cymecTsyeT HenojasizKHag Touka z° : f(27) = 2"
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Teopema 9.2. [lyers B urpe asyx s I' muoxectea X u Y — BeInvKIbe
KOMITAKTHI €BKJINJI0BRIX NpocTtpancts E™ u E™. [peanonoxkum, 910 (hyHK-
uun F(z, y) u Gz, y) venpepeigasl Ha X x Y, dovakmua F(x, y) Borayta no x
npu Ji0boM pukcupoBanioM ¥y, a ¢gpyukuus Gz, y) BOTHYTA 10 Y TPH J11000M
(pukcuposannom x. Torna B urpe ' cymecteyer cutyanusa paBHOBecHs.

22. MeTopm novcka cuTyauuin paBHOBeCUSA € UCNonb3oBaHMEM PyHKLUN
Hauny4wux oTBETOB.

Pacemorpun MeToJ1 NOHCKA CHTYAIIME PABHOBECHS ¢ HCIOJIB30BAHUEM MHO-
KECTB HAWIyaIux oreetoB X (y) = Arg max Flz,yyuY(z) = Arg max Glx, y).
TE. ) we

OH COCTOHT B pelHIeHHH CHCTeMEl BEJIIOYeHU
" e X(y), y" € Y(z"). (9.1)

B cayuae, Korjga y UIpOKOB CVIIECTBYIOT HeNpPepPBIBHBIC (DVHKIHH HAWTYY-
mero orseta ©(y) u y(x) (M. IEpBYIO HaCTh I0KAZATEILCTBA Teopembl 9.2)
cucrema BrioueHnii (9.1) sKkBuBajeHTHA cucTeMe YpaBHeHH

z(y”) =2° y(a") = 4"

I

A auegeHHOro pereHns cucTeMbl BKIYeHnii (9.1) wacto npumens-
eTcs npouedypa wawynsieanua no Kypno. OHa 3ak/104aeTcd B INOCTPOCHHH
NOC/IeI0BATE/ILHOCTH cTpaTeruii:

e X, gyt eY(ah), 22 e X(oH), v? € Y(2?) u n.o.
[Tycrs nocneaosarensnoctn crpaternii {x*}, {4} cxonarea coorrer-
creenno K 2" u y”. Toraa (2% 4%) — curyauusi paBHOBecHs, IOCKOIBKY J1/151

(2", 9") enpaseanea cucrema pkmouennii (9.1) (eM. 10Ka3aTeILCTBO Teope-
mbl 2.2). Oxnako nocieaosarensnocr {2}, {y*)} cxonsares ne Beerja.

23. CBoncrtBa CMTyaLWII7I paBHOBeCUA B CMeLlaHHbIX CTpaTernax 6MManM'-IHbIX urp.
HEpE‘ﬁ,Z[EM K CMelIaHHBIM pacHiipeHHAM 6[»‘11&-‘1.’-1TI'}I{‘IHI:»]K HI'D F, JajdabBae-
MBIX MATPHIIAMHA

A= (a'ij]mxn: B = (bé':'mxn-

CwMelaHHbIe CTPATEIHH UTPDOKOB 3/1eCh TAKHE YKe, KAK H B MATPHYHOI Hrpe:
peF, g Q. Oxugaemble BHIHTPBIITH HIPOKOB —

m T m n

Alp,q) = Z Z pitijqi, Blp,q) = Z Z Pibijq;.

i=1 j=1 i=1 j=1
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B pesyvibTaTe MOIYHHIIH CMellaHHOe DacIllipeHne 6HHFIT1"JH‘]HUﬁ HI'PEI
I'={(P.Q.Alp.q). B(p.q)).

CHT}’HHHH PaBHOBECHA HI'PEI r 6}";[{:!&-1 Ha3bIBEATE CHTYAIHAMH PABHOBECHH B

CMEMIAHHBIX CTpaTerigax (IWIH cMelaHHbBIME pasHoBecusaMu 1o Hamry) wexos-
HOM urpsl 1.

Jemma 10.1. Tna toro urods curyanua (p¥, q”) Opuia cutvanmeii pas-

HOBECHHA B CMEIIAHHBIX CTRATEIHAX GI’Ih-{ﬂTl'}I*I‘IHDﬁ HI'PEBI F= HEDGZ{D,ILH?I.-ID H
JOCTATOYMHO, qT00OB OBLI0 BBIIOJIHEHO VoIIoeHe

-’4-(?~ qll:l] = A_(p[:l? qﬂ]! i= ]-.1 wy T, ( ]
"
B(p".j) < B(p".q"), j=1...,n

Teopema 10.1 (cBoiicTBO momousHsIomieit HerkecrkocTn). [lvers

(p".q") — curyanms pasHOBecHs B CMeNIAHHBIX CTPAaTerHaX OHMATPHYHOl
urpet I'. Torna

1) p; >0

Ali,¢") = A(p, ¢");
2)q; >0

B(p",7) = B(p".q").

—
==
—
==

Caedemeue. Tlyers (p°, ¢") — curyanus papHOBeCcHS B CMEIIAHHBIX CTPa-
rerngx oOumatpuaaoil urpst I'. Torma

1) A(i,q°) < A(p°, ¢°) = 0 =0;
2) B(p°,j) < B(p°,¢") = ¢j =0.

24. PeweHne GMMaTPUYHbIX UTP B CMELIAHHbIX CTpaTerusx.
Teopema 10.2. [I1s Toro uroost curyamus (p”, ¢”) 6ul1a cutyanueii pas-
HOBECHS B CMENIAHHBIX cTpaTerudax dumarpuynoii urpsl ', Heobxoaumo u J1o-

cTaTouHO, 4T00B! HanLmies MHozKecTsa X C X, YU C YV u uncia vy, vy, ana
KOTOPBIX BEIMOJIHEHBI VCJIOBHS

i
(> aig) = vie X, > plby = v VYo,
{ X aigf < vy Vig X (10.1)§ > Plbiy < v ¥ j ¢ Y0 (10.2)
JEY® X0
S =120 VjeY" Lpi=1p>0 VieX"
\jEYU \z'-.’—:X':'
IIOJIOKUM

vy = A(p®,q°), 1o = B(p . ¢"). X ={ic X |p! =0}, Y'={jcY | qf > 0}.
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Teopema 10.3°. B moboit bumatputnoit urpe ' 1na wewomopotl cutya-
nun pasnosecus (p”, ¢”) B cMeIIAHHEIX cTpaTernax HaifiayTcs TAKHe MHOMKe-

crBa X° C X, Y? C Y u takue uncia vy, Ua, 9TO BBIIOTHEHB! VCIOBHS (10.1),
(10.2) u | X°| = |Y").

PHCEI‘-.-IDTDHM AJICFOPATM IMOHCKL CHT}"r],LI,Hﬁ PaABHOBECHA B CMEIAHHBIX CTPa-
Termax. Hepeﬁﬂpaem KEaJAPaTHEIE TOAMATPHILI

A= (a'éj)z'exﬂjel’”s B= (bij)iEXE'jEYD

u pemaeM cucTembl ypasuenuii u3 (10.1),(10.2). Eciu pentenus aTux cucrem
ploie X% vu gf, j €Y', vy yIoBAeTBOPAIOT HEPABEHCTBAM W3 YCIOBHIL
10.1 u 10.2, o, nobasnss komnonentsl p; = 0, i ¢ XY ¢; =0, j ¢ V",
nonayuaum cutryanuio pasuosecus (p,q"). U3 reopembr 10.37 pertekaer, uto

Hepes KOHe'THOe YHCTO Harobs aJdropHTM IPHBOIHT K CHTVAILUNE DABHOBECHEH.

25. PeweHue urpbl .. PaBHoBecue no WWtakenb6epry.

3jechk MBI paccMATPHBAEM HUIPHI JIBYX JIHIL, B KOTOPBIX UTPOKH MPeXK/Ie,
qeM BeIOpaTh cTpaternn r £ X, y £ Y, npeasapuTe/ibHO 0OMEHHBAIOTCH
uHhopManueii o ceoux eeibopax. Takoro pojga Urpbl OMHCBIBAIOT B3aHMO/1eii-
CTBHE MKV BePXHHM H HUYKHHM 3BeHBIMH YIpaBIeHUs (HAYATLHHKOM H
MOJAMHHEHHBIM, EHTPOM H TPOH3BOIHTEIeM NPOAYKIHHE U T.01.) H HA3LIBa-
I0TCA UEPAprudeckuM. ByaeM cUHTATh, YTO HEepPBBI HIPOK OCYVIIECTBISET
VIIPABJICHHEe BTOPBIM HIPDOKOM H JeJ1aeT COODIeHNne MepPBhIM.

PaceMoTpiM HCXOMHYIO UTPY IBYX JIHI B HOPMAJILHOH dopme
I'= <X, Y, Flz,y), Gz, -y)), HAa OCHOBe KOTOPOil OV/IeM CTPOHTEL Hepapxude-
ckue urpel. [Ipu sroM Hac Oyiaer HHTepecoBaTh HAWIVYIIHNA rapaHTHPOBAH-
HBIH pe3yibTaT (BHIMCPLIL), KOTOPbI MOKeT NOJYVYHThL B HIPe HepBbIi HI-
pok. B aannom naparpacpe npeanonaraercs, uro dpyukunn F(z, y) u G(z, y)
HeHPepPLIBHLI HA TPOH3EeIeHAN X X Y KOMIIAKTOB METPHYCCKHX IIPOCTPAHCTE.

Hrpa I'y. [lepesiit urpok euibupaer crparerno r € X u coodIaeT ee BTO-
OMV. 3aTemM BTOPOI HIPOK BeIDUpaeT crpaTerutn v < Y. 3uad x. [Ipu satoum
a 7

OV/IeM HCIOMB30BATH CXeMATHYHY O 3aIHCh ;riy. CwmbIc Mog00HBIX cooDIIe-
HI OMEeBH/ICH B TeX CIyvasiX, Korjda HHTepeckl nrpokos Oausku. Hanpuwmep,
eCIH BBl POIIHJIN ¢ KeM-HHOV/Ib BCTPeTHTBLCH, TO cooblmaere, Kyia MpHie-
Te. Mrpa I'y apigercs HeaHTATOHHCTHYECKOH OJHOIIATOBOH HIPO ¢ MOJIHOI
wHhOpMalueii.
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DKOHOMHYECKAs HHTePIpeTalus: nepeslii Hrpok (mentp) coobmaer Bro-
POMY HTPOKY (MPOH3BOJIHTETO NPOJAVKIINN) eHy T Ha NpoayKiuw. Bropoi
HI'POK BHIMYCKAET MPOJAVKIHIO B KOJIHYeCTBe §f, 3Has 1eHV .

[Tonesno zamucats urpy [y B HOpMaabnoit dopme. Bropoit urpok mc-
MNOAL3IVeT crpaTerud BuAa ¢ @ X — Y. MuoxKecTBo BeeX TakKux cTpaTeruii
obozuaanm vepes {g}. Toraa

Ty = (X.{g}. F(z,g),G(z.g)).

def def
rae Fr,g)=F(z,g(z)), G(z,9)=G(z,g(z)).

Haii nem mamayvaimmii rapanTuposanHblil pesyiasTtar F) nepBoro Hrpoka B
urpe ['y. Ilpeanonoxum, wro BTOpoil Hrpok, 3Had T, BEIOMpaeT

y<Y(r)=ArgmaxG(z,y),
yel

T.e. MAKCHMH3HPYeT cBoto (pyukiuio serurpeima Gz, y). [lepeoiit urpok 3na-
erT (DYHKIMIO BRIMIPBINIA BTOPOTO HIPOKA, €My TAKKe H3BECTHO, YT0 BTOPOii
Gy/aeT BRIOHPATH CTPATErHI0 U3 MHOMKeCTBA Y (), HO OH He 3HAET KOHKPET-
Horo eeibopa y € Y(z).

Beguuauna Wizr) = min Flr,y) HazeiBaeTcst oueHkori ERMUBHOCTNL
Yix) )
ye¥ (z

(rapaHTHPOBAHHBIM PE3VJILTATOM) CTPATETHH .
3aMeTHM, 9To MHOKecTBO Y (7)) — Henyeroe u apisgercs komoaktoMm. Coe-

JTOBATEILHO, nﬁl JOCTHIAETCHd U HAHJIVUIITHE rapanTHPOBAHHBIN pe3yibTar
yel (x)
HMeeT BHJT

Fy = sup min F(z.vy).
! IEEFEY{I:‘ ( y)

Onpedeaenue. [lyers 3agano £ > 0. Crparerud mepeoro Hrpoka r° Ha3bl-
Baercs s-ontuMmanbaoil B urpe 'y, ecomm W(z®) = F| — =,

B ,I[ﬂﬂhHEﬁLUEh{ MBI TIIpHEEIENM IIPpHMED, B KOTOPOM SUP He JOCTHTAETCH.
=X
PELUHTI:: Hl—'p}' Fl — 3T0 3HAYHAT HAHTH BE.HH'IHH}" Fl H E-DHTI’II\{RHBH}"R-J (:Tpﬂ-

Teruio ©° npy 3ajJanHom £ > (),

Onpenenum Teneps pasnosecue no Hlmarxeavbepzy urper I'y. [Homomxum
Y*(x) =Arg ntifa(x F(z,y) — MHOXKeCTBO HAIIYYIINX OTBETOB BTOPOTO HIPOKA,
el (x)

fUIaroKeIaTe/ IbHBIX 110 OTHOIIEHHIO K MepBoMY.

25



Onpedeaenue. Curyanua (27, y¥) naswisaerca pasnosecuem no Hlmareas-
bepeiy, ecn

0o - 0 * ¢ 0
€ Argmax max Flz,y), y €Y' (z").
- zeX yel(x) ( ' ) ( )

3aech npeanoaaraeTesd, 4To BTOPOil HIPOK, NOJAVYHE HHAOPMAIHIO O T, HC-
NOJIB3YET CBOH HAHJIYYIIN 0TBeT, DJ1arokeIaTe/IbHbIH 10 OTHOHMIEHHIO K Tep-
BOMY HI'POKY.

26. Teopema N'epmenepa o peweHnmn urpbl .
Hrpa I's. [Tepsoiit urpok nepe BEIOOPOM T HMeeT MOJHYIO HHMDOPMAIHIO

. , . : 1A . i - .
0b OH XOIUT IIe BEIH ® FODﬁHI_H.FT BTOPOMY HIPOKY CTpaTelHly BHTA :

Y — X. MuoxkectBo Beex takux crpareruii oboznauum uepes |f}. Cxema

coobrmenuii B urpe I's @ f 2 Yy Sr= fly).

DKOHOMHYECKas HHTeprnpetamusa: f(y) — BeJuvHHA TpeMuH, oberaeMasi
HEHTPOM 34 MPOH3BEACHHYIO TPOAVKIIIO 1.

Haiizem Boipazkenue 715 HAWIYVYIIEr0 FapadHTHPOBAHHOIO pesyiasrata Fh
nepsoro urpoka B urpe I's. Ilpeanotoxum, 4To BTOpoll Urpok, 3uas f, BuIOH-
paer y w3 MuHozKecTBa Y (f) =A1‘g1;t}ca},;{ G(f(y),y). Muoxecrso Y(f) moxker

OKA3ATHCS MYCTBIM, ecii (pyuakuns f paspeiena. B cayuae nyeroro Y( f) Gy-
JIeM CHHTATH, YTO BTOPOH HIPOK MOXKeT BRIOpaTh J100VI0 cTpareruio y < Y.
OnpegenM MHOXKECTBO

v < [YO Y20,

Y, Y(f)=0

B cienannbIX NpeanosiozKeHnsaX BTopoil Hrpok seibupaet y € Y *( f) u onenka
sppekTuBHOCTH cTpaTerun [ 3agaercd hopmyoi
W(f)= if F(f(y)y).
yeY*(f) '

Hawnyamumii rapasTHpoOBaHHBI Pe3VILTAT HePBOTO HIPOKA HMEeT BH]T

Fy=sup inf F(f(y)y).

fe{fyyEr™(f)
Onpedeaenue. Ilyers 3anano £ > 0. Crparerusa f° nazsiBaercs

s-ontuMaibHoll B urpe 'y, ecom W(f%) = Fy — =,

[Touck pennuunel F5 no yvkasannoii dopmyie BecbMa cI0KeH, TAK Kak
CBA3ZAH ¢ PelleHHeM ONTHMH3AIMOHHOI 3a71aun Ha MHOKecTBe (hyukuuit | f}.
Mer nanee vopoetusm dropmMyay g Fo Takum obpazom, 9To0BI ONTHMHAIAIIHS
BeJIACH 10 HCXOIHBIM MHOKecTBaM X u Y.
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Gy = maf:{mi}{l Glr,y) — samay«muil rapaHTHPOBAHHBI Pe3VILTAT BTO-
[TL=S g =

pOro HIrpoKa NpPH VCJIOBHH, 9TO MePBLIH MPHMEHAeT M0 OTHOIICHHI) K HEeMY
crpareruio "nakazanua" f1: fH(y) cArgmin G(z,y) Yy €Y
=X '

E =Argmaxmin G(z,y) — MHOXKeCTBO MAKCHMHUHHBIX CTPATErHil BTOPOTo

yeY xeX
HI'POKA;
D={(z,y) e X xY | G(z,y) > Ga};
sup Flz,y), D#10,
K = { (zy)eD
— o0, D =1
M = 3}51‘%1 max Fl(zx, y).

Teopema 11.1 (I'epmeiiep). B caenanubix npeanosioKeHUAX HALTY Y-
HrHit rapaHTHPOBAHHBI Pe3ViILTAT MePBOro UIpoKa B urpe [y paBen

Fy = max[K, M].

27. 3agaya MHOroKpuTepuansHOW oNTUMMU3aLMKU U YCITIOBUS CyLLECTBOBaHUS
napeTo-onTUMarnbHbIX CTPaTeruun.

B nanHOil riiaBe npeanosaraeTes, 9To UMeeTed OJHC
auuo, npunumaouee pewenue (JIIIP), euibupawomee crparerno » € X. Ilpe

?TDM BOSMOMHO HaAIHYHE HE‘DH}]P,ILF‘.TIF‘HHCI(‘TE‘ﬁ
d,ﬂ.l?l"h ¥ IIepeoOrd HI'pOka. HMeeTCHd OIHUH KpH-

TP]'}Hﬁ OLEHKH HCXOA0B — ero (DVHKIHS BBIMIDBIIIA.
umeercs onHo JIIIP, Ho crparerns x € X oueHupaercss He CKa/IAPHBIM, & 6€K-

moprsim kpumepuem Wixr) = (Wi(z), ..., W,(x)). IIpu atom Kaxaeiit wacmmsii
kpurepuii W (r) xenarenbHo MAKCHMU3UPOBaThL. B/ 10 cMBIC/IY 3TOT KpHUTe-
puil KeJare/lbHO MEHUMHU3HPOBATE, TO €ro MOXKHO 3aMeHuTh Ha — W;(z). Hrak,
HEONPeJe/IeHHOCTE 3/1eCh Bhipaskaercs HescHocTsio uesn JIITP (neckonbko kpu-
TEPHEER).

3ajava MHOTOKPHTEPHAIBLHON ONTHMHU3AINK 3aK/I04aercd B Beibope © € X
npu Haau4duu BeKTOpHOTO Kputepus W(zx). Kakyio crpareruo r € X ciemy-
er poibupars JI[IP 7 Orser na sror Bonpoc wve npocrt. deno B Tom, 4TO, Kak
[IPABUJIO, HE CYIIECTBYET CTPATErHd = Arg H?:a% Wilz), i=1,....8

a

HpH PelIeHHH MHODMOKPHTEPDHAJBHBIX 3a0a9 HCIIONMBE3IVIOT CTPpaTerHu, onmi-
MAABHBE 1O Hﬂjlﬁ?ﬁ-:‘}.
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Onpedeaenue. Crparernsi 2° € X maseBaercs ontumansroll no Iapero,

eCJIH He CYIIecTBYeT Takoit crparerun = < X, uro W;(x) = Hﬂ;(rﬂ), i=1,....8.
1 XOTs OBl OJHO HEPABEHCTBO BBLINIOJIHEHO Kak cTporoe, T.e. Wiz) # Wiz,

MuoxkecTBo Beex onTumanesHbIX 1o [lapero crparermit oboznaumm uepes
II(X.W). B paccmorpennom npumepe 1Y, W) = {;rl,;rg’}. Ormerum npocToii
criocod npoeepku ontuManbHocTH 1o Ilapero crparernn z. [lyers ¥V = W(X)
— MHOKECTBO BEKTOPHBIX OIEHOK, OTBEYAIOIIHX BCEBO3MOMKHBIM CTPATErHM
r € X. Capuraem Heorpunarensuetii opranr ES = {y € B, |y; = 0, i =1,..., s}
eBKJIMI0BA TTpocTpancTea F* B rouky W (x). Ecian capunyreiii opranT (BKI0Yasd
ero UPaHUIbl) HE COAEPXKHT JAPYruxX BeKTopos, kpome Wi(z), 1o » € II(X,W).
Bonee dopuansro yenosre ontumansioct no [lapero ansa crparerun = 3amnm-
ceiBaercd B puge (W(r)+ ES)NY = {W(z)}.

Teopema 3.1. Ilycte X' — KOMIAKT METPHYECKOI0O NPOCTPAHCTBA, A HacT-
ubie kputepun W;(x),i = 1, ..., s, nenpepwieabl Ha X . Torma muoxkectso [I{X, W)
HE TYCTO.

Hoxkazarenscrso. PacemoTpum ciienyonyo ceepmiy BEKTOPHOTO KPHUTEPHS:

Fi(\z) =S \Wi(z),
i=1 8
A=A A) EA={A D Ni=1 X0, i=1,.5s}

i—1

Takum obpazoM, MAKCUMHU3HPYHA cBepTKy Fi(A,7), MOXKHO MOIYYaTh OINTH-
masbibie o [lapero crparernn. Ho ana seakoro smm o € INX, W) dA e Az £
X1(A)? Oreer B obiIeM c/1ydae OTPHIIATE/IBLHBLII.

28. NpeactaBneHue MHOXeCTBaA ONTUManbHbIX No CnenTepy cTtpaTerum ¢
MCnonb30BaHUEM CBEPTKU TUNa "MUHUMYM".

Pacemorpum apyrvio ceeprky Fa(A, ) = llp_i_l_} AiWi(x), tne A € A, Ilpn nc-

L)

NOJIL30BAHUK 3TOH cBepTKH OyaeM npeanoaaratb, uro Wi(z) > 0, Yo € X, i =
L,...,8. DT0 He ABIsETCH OrpaHHYeHHeM ODIIHOCTH.

Teopema 3.2.(10).B.T'epumeiiep). IIyers Bee wactabie kpurepun W, () Henpe-
PLIBHBI U [OJIOXKHTE/NBHBL HA KOMIAKTe X MeTpHYecKOro npocrpascTea. Loraa

S(X, W) = UxeaXa(A). (1)

K coxanenuto, ve Becerma Xo(A) C II{X, W),

29. HeobxoanMbie U AOCTaTOUYHbIE YCNOBUA AN ONTUManbHbIX no Cneutepy
cTpaTerMu B BbINYKIOM MHOrOKpUTEpManbLHOWU 3aaave.
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Hpyroit 1Moaxoa cOCTOUT B aHAJUTHYECKOM MEeTOe MOCTPOeHHs MHOMKeCTBa
II{ X, W), koropoe neiTaloTes 3a/1aTh OIPaAaHUYCHHAMEH BH/Ia PABEHCTE WK HEpa-
BeHCTB., Takoil moaxo/1 OCHOBAH HA HUCHOJIbL30BAHHH YVCIOBHIM, KOTOPBIM JOJZKHEI
VIOBJETBOPATH onTuMaibHEIe 110 [lapero unu Creiitepy crpareruu. Ilpusenem
NpUMep TaKHX VCJIOBHIT 118 ¢/1ydasi BOIHYTBHIX KPHTEPHEB HA BBLITYVKJIOM KOM-
NaKTe eBKJIHI0Ba npocTpaHcTea B,

Onpedeaenue. Iycrs ¥ € X. ToBopart, uto BekTOop o € E™ 3a/12€T B TOUKe
xY Hanpaejenne, gonyeruMoe s MHOKecTea X, ecIM HaiigeTcs Takoe g > 0,
yro 27 + = € X 151 Beex £ £ [0, 20).

ITo cMbICY, ABHIASCH U3 TOYKH ¥ B HAIPABICHUH (v, Mbl HEKOTOPOE BPEeMS
6yaeM octaBaThes B MHOXKecTBe X . MHOMKECTBO BCEX JONYCTHMBIX B TOUKe TV
Hanpaejennii oboznaunm uepesz L(z).

s 27, BHYTPEHHEH TOMKH MHOXKecTBa X, J1000e HalpapIeHHe SBIAeTCH
gonycruMbiM. JLis rpaHnyMHOR TOYMKH Kpyra Ha INIOCKOCTH J0HIYCTHMO Jii00oe
HAIlpaBJIeHHe, Beyiiee BHYTPh Kpyra. KacarenbHoe Hanpas/ieHue JOMYCTHMBIM
He ABJIACTCH.

Teopema 3.3. llycte Bece wactHbie Kputepun Wi(x), i = 1,..., 8 BOrHYTHI
1 HenpepbiBHO AU hepeHpyeMbl Ha BRINTYK/IOM KOMIaKTe X eBKJIHI0BA MPOo-
crpancrBa. Toraa misa Toro, 9100b! =V ¢ S(X, W) neobxoaumMo U J0CTATOYMHO,
4TOOBI HALLIOCH TAKOE JonyeTuMoe HanpasieHune o = £(xY), uro

(W/(2%),a) >0, i=1,..,s. (2)

[Tosromy g cTpOro BOrHy-
TBIX KpUTEpUeB Teopema 3.3 jJaer HeoDXOIUMBbIe W 0CTATOYHBLIE VCJIOBUSA 118
onrumaibibeix 1o [lapero crpareruii.

30. 3apayva MPUHATUA pelleHnsa Npu Hann4immn 6MHapHOFO OTHOLUEeHwuA.

Onpedeaerue. Bunapubiv orHOmMeHneM K Ha MHOXKecTBe X HA3BIBACTCH MO~
muaoxkecTso B © X =« X,

Bunapnoe ornomenne R 37eck HHTEPIPETHPYETCH CAeAYIONIM 0Dpa3oM: ec-
m (z,2") € R, To pqna JIIIP crparerus » ayume crparernn ©' (Wi He XyxKe,
yem '), Buecro (r,2') € R 00bprdno uenons3yor oojee npoctyio sanuck xR’
Ecm (z,2') ¢ R, 10 6yaem nucars Rz’
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Bunapnoe oTHOLIeHHe HA3BLIBACTCA:
a) pedieKcHBHBIM, ecin zRr Vo € X
6) antupedekcusueM, ecin rRr Yo € X
B) CHMMeTpHYHBIM, eciin xRy = yRx Vo, y € X;
r) acuMMeTpuaHbIM, e xRy = yRr Yz,y € X;
1) TpaH3UTHBHBIM, ecoid xRy, yRz = xRz Vo, y, z € X;
') AMKJIAYHBIM, €CJIH Art, . 2F € X 2'R2?R...Re*Ra?.

Pacemorpum npumepsl. B — OUHApHOE OTHOILIEHHE CPABHEHHHA CTpaTeruii
10 BEKTOPHOMY KPUTEpUID B HecTporom cmbicie (no Ilapero) wim B crporom
cmbicrne (o Coefitepy). D10 TpaH3UTHBHBIE, ACHMMETPHYHLIC OTHOMICHHS.

Onpedeaenue. MuoxecTso

C(X,R) = {2 € X | 2Rz’ = 2'Rz) (1)

HazbIBaeTCHA Adpom ODMHApHOTO OTHOINEHHS .
ITo cupicay ecin ' € C(X, R) u x ne xyzKe, uem ', To u ' He XyxKe, ueM .
Ecnmu 6unaproe orHomenne R acHMMeTPpHYHO, TO SAPY MOXKHO [1aTh IKBH-
BasleHTHOE, Dosee y100HOe Ompe/1eieHue:

C(X,R)=1{2'cX| Az < X : xRz} (2)

B kasecTse npuIoKeHHsS Dﬁmeﬁ 3aJa4d NPHHATHS PelleHuil MoCTABHM 3a/1a-
4y COKpalleHus MHOMKeCTBa onTuMaiabHbIX 1o [lapero crpareruii II{ X, W) ua
ocHoBe 3KcnepTHoil nHdopmarun. [logxoa 61 npeanozken B.B.llonunoBckuM.

31. MeTopa cy)XeHUsA MHOXeCTBa NapeTo-onTUMaribHbIX CTpaTernm Ha oOCHoBe
MHcpopMmaLum 0 CpaBHUTENIbHOWN BaXXHOCTU UM PaBHOLEHHOCTU KpUTepueB.

Teneps npoegem HeobxoauMy0 popMau3aiuo. byneM roBoputs, 4To 4acT-

uple kpurepun Wi(z) u W;(x) ogsopoauel, ecin max Wilz) = max Wilz) n
TE T

min W;(xr) = min W;(x), To ectb kpurepun W;(x) u W;(x) nmeor oquHaKOBEIe
,ungnaanHm H?I\JJP(HFHHH

Eciu kputepun Wi(z) u W(z) He aBaA10TCA 0IHOPOIHBIMU U HE ABIAKTCA
KOHCTAHTAMM, TO HX MOXKHO ¢Je1aTh OJHOPOJHBIMH, 3aMeHHB Kputepuit W,(x)
na kpurepuii aW;(z)+ /3, rae a > 0 u 3 coorsercTByomuM obpazom nogobpas-
HBIE KOHCTAHTEL.

[ycrs I = {1,...,5} — MHOxKecTBO HOMepoB Kpurepuep. Mudopmanusa or
JIIIP o cpaBHuTENBHOI BAXKHOCTH WM PABHOLEHHOCTH KPHTEPHER 3aaHa MHO-
wecrsamu A1, Ao C Ix 1. 3nece A1 — muOXKecTBO nap (r, ) HOMEPOB PABHOLIEH-
HBIX KPHTEPHER, As — MHOXKeCTBO TaKUX nap (r, t), uro kpurepuit W, (r) Baxxuee
kputepuda Wi(x). A7 1 Ao MoxKHO paccMaTpHBaTh Kak OHHAPHBIE OTHOIICHNS Ha
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I : Ay — oTHOIIEHHE PABHOIIEHHOCTH KPUTepHeB, a A) — OTHOIIEHHE HX CTPOTOro
npeanovrenus. EcrecTBeHHO TpeanonoKuTh, 9TO OTHOIIEHHe A CHMMeTpHYHO
U TPAH3HTHBHO, OTHOMEeHHe As acuMMerpuyno u Tpan3zutueno. Hudopuamms,
BLIpasKeHHas B OMHApPHBIX oTHOmeHuAX A; n Ao, nomkna ObpITE HenmpoTHBOpPE-
UHBOI B TOM CMBICTIE, UTO HEMbL3H MOCTPOHTEL LUenouKy Buga rB1tBs...Byr, rie
B; = Ay umu As v ve ana Beex @ B; = Ay, Hanpumep, ecin undopmains
HEMPOTHBOPEYIHBA, TO HEJIb3s MOCTPOUTE Hernovuky suga 1A4124,3441.

HenporupopenpocTs sKenepTHOl HHAGOPMAIHE MOMKHO 3aJaThL CJIe/TVIOMTHM
criocoboM. Onpemenum Ha MHOMXKecTBe [ OuHapuoe oTHOmenwe: r®f BLIMOIHEHO
TOJABKO B TOM JIydae, KOTJa CyIIecTByer 1enoduka igBiiqBs....Brip, toe ig =
r, i = t, a Kaxjgoe Ounapaoe orHomenue B, [ = 1,....k, pasno aubo A,
b0 As ¥ cpean HEX ecTh 1o Kpalineil oano otaomenne As. Herpyvano Buiers,
uTo buHapHoe otHoieHnue ¢ rpanszurusno. Henporusopeunsocts undopMaiinn
COCTOUT B TOM, 4TO DHHApPHOE OTHOIIeHHe P anTHpedIeKCHBHO.

B epxknmaoepom npocrpanctee E° BekTOopHBIX O1leHOK ¥y = W (x) onpenennm
caeayinpue DHHAPHbBIE OTHOIIEHHS.

OTnomenne Ilapero —

P={(yy)EE°xE |y, >y, i=1,.,5y#y}

Jns napet (r,t),r # t ¥ BeKTOpa y BBedeM BeKTOp y'', NOJIyUeHHBIH U3 Y nepe-
CTAHOBKOI r-i U -l KOMIIOHEeHT.

[Tyvers rAgt. Onpenenum bunaphoe oraomenne S,y Ha E¥ 1 ySyz < 2 =y,
Ecaun xpurepun W, u W, pasnouennsr ana JIIIP, To u BekTophble oneHkn y u
Z PABHOLEHHBI JIJIS HETO MPH Y5, %.

Iycrs rAst. Onpenemuy 6unaproe orHomenne T,y yTz < z =y 3y, >
Y. Ilo cmbiciy ecom r-if KpuTepuii npeanodTHTe/bHel t-ro, TO OHeHKa Y pe-
noururesnsreit s JIIIP ouenku z, nockonsky no Doliee OpeinodTUTeNbHOMY
KPUTEPHID 3HAYeHHe DOMbIIe B OLIEHKE 1.

OnpegesnM, HAKOHeLl, pe3ybTHpyolee bunapHoe orHomenue I : yRy', ec-
JM CYMIECTBYET TakKas MocIedoBaTeabHOCTh 20,21 ... 2%, uro y = 29, ¢ = 2*
u 2 Hoz'Hy ... Hi_1%*, rne 6unapube orHomenns H, < 1P, Sy s rAgt, Ty
rAst} u npu srom He ee Hy = S,;. B arom ciyuae Oyaem roBopuTs, 9To nocie-

A0BATe/TEHOCTE ED, ,Zl. . Ek CBA3bIBAET BEKTODHBIE OLEHKH Y H 'y’

Jlemma 1. BHHH.pHDE oTHolenne R — TPpaH3HTHEHOE H allHKJIHYHOE.

Hyers (X, W) = {21, .,2™} u II(Y) = {y = W(z%), i = 1,....m} —
COOTBETCTBYIOIINE BEKTOPHbBIE OLEHKH. 3ajady cys:kenus muoxkecrsa [[(X, W)
MOKHO chopmyauposars Tak: Tpebyerca uaiitu sigpo C(II(Y), R) 6unapuoro
oraomennss R na muoxkectse [1(Y). IMockonbky orHomenne R aluk/Id«aHO U
TpaH3UTHEHO, a MHOKecTBO [1(Y') Koneuno, To sapo C(IL(Y), R) ne nycro.
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UcHoBHAaA 3a1a4va 371eCh COCTOUT B CASIVIOIIeM. r.U,JT.H ABVX BEKTODHBIX OLe-
HOK I H 'yf TpEﬁ}-"ETCﬂ BBIACHHTE, CEA3AHLL JIH OHH OTHOIIEHHEM R. B uacrHbIx

CIIVYaAX 3Ta 3414498 pellacTCd HeC IO HO. PHCCMDTPHM MpHMepDEIL.

1. IIycTs BCe yacTHBIE KPUTePHH pPaBHOUEHHEL, T.e. A1 = 1 x [, a Ay = ().
Yro0bl CPABHUTE BEKTOPHBIC OIEHKH ¥ U Y, HYXKHO CHAYAIA VIOPAJOUHTEL UX
KOMIIOHEHTBI, a OTOM cpaBHUThL ux 1o Ilapero. Bonee dhopmanshio, onpegennm
pekTop €(y) € E¥, obpa3oBaHHBI U3 KOMIIOHEHT BEKTOpPa ¥, PACIOJIOMKEHHBIX B
nopsijiKke yOblBaHWs:

Oi(y) = Baly) = ... = 0.(y).

3neck #1(y) = 1n_1in_L 1; — HanbOIbIIAA KOMIIOHEHTA BeKTopa iy, a #.(y) = max y;
i g <% g

— HAWMEHBIIAS.

Jemma 2. Ecnm yPy', To 8(y)Po(y").

Ymeepocdenue. Eciin Ay = I < I, o yRy' Bpinonneno Torga v TOJIbKO TOLIA,

xoraa 8(y)P(y').

32. 3apaya cpaBHeHUs ynpaBnsieMbIX AUHAMUYECKMX OO BHEKTOB
Huunamuvueckuii 00bLeKT 3ajaercd cHCTeMO 0DLIKHOBeHHBIX gudpdepeniin-

AJTLHBEIX YPaBHEHHI
P= flz,u,2), z(ty) = 27, (1)

rne z € Z(x) = {z € E™ | g;(z) < w;(z), 7 =1,...,1} — BekTop azosbix
nepeMeHHbrx, © € X — BeKTOP KOHCTPYKTHBHBIX napamerpos (crparerus JIIIP)
u u < U — ynpaenenue.

K rakomy Kiaccy o0beKTOB OTHOCATCS JIeTaTe/IbHBI annapar, poboT-MaHHITyIATOP,
EKTPHHYECKas Lelb U T.11. BO3HUKAET BONPOC, KAK CPABHHTH /JBA BAPHAHTA T H
o' KOHCTPYKUHI JHHAMHYECKOH CHCTeMbl!

[Iyere H — muoxectBo B E™. Oboznauum uepes convH Beykiayvio obo-
JOYKY MHOXkKecTBa H, T. e. IepecedeHHe BCEX BBIIYKJ/BIX MHOKecTB u3 E™,

cofepxamux Muoxkectso H. Bemykinaa obonouka convH npencrasisger coboit
k
COBOKYIHOCTH BCEBO3MOMKHBIX BBIYKJIBIX KOMOHHAIHI BU1a Az, roe
=1

ke
DN =LA 20,2 cH, j=1,.k
=1
CrpaBeIJTHBO CJIe/IVIONee YTBepy IeHHe: BBINYKIad 0DoJI0vKa KoMnakrta B £
ABJASTCH BBITY KJIBIM KOMITAKTOM.
PaCCM(}TpHM MHOMECTBEO

Gz, z) = conv f(z, U, ;r)dgfcnnv{f cE"| f=flz,u,z), uc U}
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— BBIIYK/IVIO 000/104KY sexmopozpammes f(z, U, z) upasoii wactu cucremsr (1).
B nanbneiimmem npeanosaraercs, 4ro gpyukumd f(z,w, ) Henpepeisaa, a U7 —
KOMITIAKT eBKJHIOBA HpocTpaHcTea. lorma eekToporpamua f(z,U,r) — koM-
nakrt, a G(r,z) — BRINYK/BIH KOMOAkT B E™,

Onpeenuym ODHHAPHOE OTHOIIEHHE

xRy = Glz.z) D G2, 2), Vzc Z(z2') C Z(2'). (2)

HMuTyuTuBHO $icHO, 9TO 00bLEKT = obiagaer OOJBIIMMH JIHHAMHYECKHMH BO3-
MOKHOCTAMHU, YeM 00bekT . DT0O 03HA4aeT, YTO yIpaBiss 0ObeKTOM T, MOK-
HO NOJIYYUTE DOJIee MIHPOKOe MHOKECTBO TPAeKTOPHIl, MeM VIpaB/isas 00beKTOM
't

33. MatemaTnyeckas mogenb onepauuu.

B srom u cnexyromem naparpadax uznaraerca nomgxon H).B. T'epmeiiepa k
MIOCTPOEHHIO W HCCIeJOBAHHIO MaTeMATHYeCKHX Mojejell onepauutl. 3eck co-
XpaHeHbl 0003HAYeHNUH, Hcnob30oBannbie B Kanre H).B. Tepmeiiepa.

Onepatinss — 3T0 COBOKYIHOCTE MepONpHATHII, HANPABIEHHBIX HA TOCTH-
skerne HekoTopoll nean. COBOKYNHOCTH JIMI, (HJIH OJIHO JIHIO), CTPEeMSIIHXCS B
OIEPAIMH K MOCTABJIEHHOMN 11/TH Ha3BIBAETCH onepupyrowet ecmoporoil. B onepa-
IHH MOTYT VIACTBOBATE JPYTrHe JIHIA, HAIPUMED HPOTHBHHKH, IIPeciey ioIme
coDCTBEHHBIE [Ie/1H, HE COBIAJIAIOIINE ¢ [IeJILI0 ONepHpyIonell croporsl. BayTpn
OnepHpYIOMell CTOPOHBI BhIIEISeTCd JINIO, HAZLIBAEMOe UCCAedo8aMeneM one-
payuy. Heenemoparens onepamun npecieiyer TV ¥Ke ek, 4T0 W Oepupy Ionas
cropoHa. QIHAKO, OH He IPUHAMAET OKOHYATeILHBIX pernenuii. Ero zamaua co-
CcTOUT B (DOPMHPOBAHUN W H3YYeHHH MATEMATHUYECKOH MOIE/IH OIMePAITHH U Bbi-
paboTKe pekoMeHIaIui mo BeIOOpY crocobor meftcTemit (crpa:rernﬁ).

Onepupyiomias cTOPOHA JJIsl JOCTHKEHHS eI OePANH HUCIOIbB3VeT k-
muenste cpedemea (pecypcewt). B KauecrBe pecypcoB MOIYT BBICTYIATEH JI€HBIH,
ChIpbe, 3AIachl MPOAYKIIHH H T.I1.
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Konmpoaupyemwvie axmops. — 3TO BeJIMIUHBL, BHIOOD 3HAUYEHHIT KOTOPBIX
onpefiensieT JeficTBHe onepupyomeil cTOPOHBI B PACCMATPHBAEMON OTEPAITHH.
O6p1uHO HMeeTCsl BEKTOP KOHTpoOIHpyeMbrx (aktopo r & My, 3necs Mg —
MHOXKECTBO BCEBOZMOXKHBIX 3HAUEHHUl, KOTOPBIE BEKTOP T MOXKeT HPHHHMATH B
npolecce MpoBeleHns onepamnuu. Beibop onepupyiomnieii cTOpoHON KOHTPOJIHPY-
eMBIX (PAKTOPOB OOBITHO OCYIIECTRJISETCs BO BpemeHu. [Ipu sTom nocTynaomast
nadopmaruga o6 obcTaHOBKe, B KOTOPOI MPOHCXOIAT OHEPAIHA, MOYKET CyIle-
CTBEHHO DACHIHPATH BO3MOXKHOCTH BbIOOpAa KOHTPOIHpPYeMbIX (pakTopoB. Eciam
BooOnIe HUKAKOH WH(pOPMAINT He MOCTYIAeT WIH MOCTYIAIAS HH(POPMAIIHS
He VUUTBIBAETCH, TO ONEPHUPVIONIAS CTOPOHA MOXKET BhIOpATh U pPeaTn30BATH
nwoboit Bektop * £ My, Bektoper # € Mp Oynem HA3BIBATH CTpPATErHAMHA-
KOHCTaHTaMH. PaccMOTpHM NpHMepsl.

Hexonmpoaupyemuie daxmopst 370 BeJIMTHHEL, BINGIONIHEe HA HCX0J] OIepa-
UK, HO BBIDOD 3HAUYEHHI KOTODPBIX He HAXOINUTCH B PACHOPHMKEHHH ONEPHPY-
fomieit croponsl. Hekonrponupyembie pakTopbl genarca Ha HeonpedeserHbie 0
cayuatinsvie. Heonpenenenabie (pakTopel 3T0 TAKHE HEKOHTPOJHDPYEMbIe (DaKkTO-
PBL, JJIsl KOTOPBIX H3BECTHA JIHIIE 00,1aCTh HX BO3MOXKHEIX 3HadeHuil. [Tyers y —
BEKTOP Heolpe e/ leHHbIX (pakTopoB, i = Np, nae Ng — MHOXKECTBO BCEX BOBMOZK-
HBIX 3HadeHuit aus y. OIHAKO, ONEpHPYIONIAS CTOPOHA OOBIYHO IPeAIOJIATAET,
UTO BEKTOD Y NPHHAJIEXKHT HEKOTOPoil obaacmu weonpedeaennocmu N C Ny.
Hanpumep, npu aHaj nze MaxMaTHOH TAPTHH MOMKHO HCKJTIOUHTE 3ABEI0MO TUIV-
nble X0Abl TpoTHBHUKA. PHCK, cBa3aHHBIL ¢ npeanoyoxkenueMm y € N nojzxHA
B34Th Ha ceba onepupyiomas cropona. Heonpenenennsie (pakTopsl gedared Ha
CJIe /Y IO HE

a) KOHTpoJIupyeMbie (hakTOpbl HPOTHBHHUKA (€r0 CTPATErHu),

6) npupoaHEIe Helpe1eIeHHOCTH,

B) (haKTOpBI, XapaKTepU3yIOIIe HesiCHOCTD [eJIH ONepupyoeii cTOPOHEL.

Cayuailinse daxmops. 370 cIydaiiHble BeJIMIUHEI, BJIHGIONIHNE HA UCXOJ OIe-
parun. Bekrop enyualinex dhakTtopos obozuaadnm gepes z € Z. [Iyers # — 3akon
pactpenenenns g z. OH MOXKeT OBITH TOUYHO He H3BECTEeH, a HIBECTHO JIHIIb,

aro # € ©. MuoxecTBa © BCTpedYalTCd ABYX OCHOBHBIX BHIIOB!

1) © ={6,, a € L}. 3necs TuI 3aKOHA PACHPEIE/ICHNAs H3BeCTeH (HOPMAaJib-
HBI{, SKCHOHeHITHAIBHBIT | T.n.), HO IapaMeTp &, Onpele/ g0l KOHKpeTHBIH
3aKOH, TOYHO HE H3BeCTeH.

2) © = {0, | a; < [a;(2)d0(z) <@, i =1,..,1}. Tun sakona pacupese-

Z

JIeHH# HeU3BeCcTeH, HO H3BeCTHBI OrpaHHYeHHd Ha ero HHTerpaJbHble XapakKTe-
puctukn. Hanpumep, ecin z € El, a;(z) = z', To © 3amAeT OrpaHUYEHHS HA
MOMEHTBI CJIVUalHOl BeTHUHHEL Z.
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Kpumepuii aphexmuenocmu. Hexon onepanmn 6y aeM oTOXKIECTBIATE € TPOii-
Koit (x.y.z) € Mg x N x Z. Crenenb cOOTBETCTBHSA HCXOIA OHEPAIHH [TOCTAB-
JIEHHOI [1eJIH 3318107 ¢ HoMonibo Kputepud sdgdexktunoctu F(r, y, z) — pyHK-
uu, onpexenensoii va Mg x N x Z. Kpurepuit adp ek THBHOCTH MaTEeMATHIECKH
3aJ0aeT ek ONepaIni. ByieM cuuTaTh, 9TO ONepPHPYIONas 3aHHTepecOoBaHA B
yeemueHnu 3Hadenud F (x, y, z). Ilpumep kpurepusa adppektuBHOCTH — (DVHK-
s BeIACpIma F(x, i) nepBoro Urpoka B aHTANOHHCTHYECKONH Urpe.

Cmpamezus. Monens onepanum Hccelyercs N0 ee NpopejeHus. bynem
VCJIOBHO TOBOPHTE O MOMEHIME UCCAJO6aAHUA, TTPEIMIeCTBYIOMEeM HAYATY Olle-

[RERRRENE S
HHGOPMATHA ¢ HEKOHTPOMHPYEMBIX
l i l daxTopax
et e -t
! A
MOMEHT HASTAI0 KOHET
HCCTeT0BaAHIA OTMePaITH OMEepaITHH

Bo epemsa npoeesenus onepanii IocTynaeT HHPOPMAIH O HEKOHTPOJIHPY-
embIX dakTopax. Hudopmayuonnas sunomesda — 3T0 TOYHOE OMHCAHHE TIOCTYII-
JleHud 3Toit mHQOpPMAITHH.

Crparerns 510 BRIOOP 3HATEHHAN KOHTPOIHPYEMEBIX (DAKTOPOB B 3aBHCHMOCTH
oT nocrynaomeii nagopmanun o HeKOHTpoupyeMmbrx pakropax. Maremaruae-
cku crpaterus 3anaercd dvaxmuedt = N x £ — My, Ilyerse M — mHOXKecTBO
cTpareruii, oTpeda0mIX HHQOPMANHOHHON runorese. Crparernsi BeIOHpaeTcd
JI0 HAYAJIA OIEPAIMH B MOMEHT HCCIeNOBAHMS.

OkoHUATEILHO MOOeJ b OlepPallid 3a1aeTCH Haﬁopm{ 00 BEKTOR:

y

Flz,y.z), z e Mg, yec N CNp, 2z 4, 00, rc M.

34. OueHka achcpekTUBHOCTU CTpaTernm /B TOM 4Yucrie cMelwaHHon/ B onepauuvu.

Kaxk cpapauparh ctparernn? Kakie cTpaTeriu B olepaiyy CIeyeT CUHTATh
ontamaneabiMu? [Toxxon FO.B.Tepuetiepa coctout B coenyiomen. CHaaasia ns
Kazknoil crparerun r© & M onpenenserca ouenwa aghexmusnocmnu W(r) na
OCHOBE NPHHIHIIA 2apanmupocartozo peayavmama. lo emeicny Wir) — mexo-
TOpas TAPAHTHPOBAHHAA BeJIHTHHA KPHTEPHH.

Onpedeaenue. Crparerns ° € M HazpipaeTca onmumaavhoi, econ W(zY) =
-y def
max W(x)=Fp(M). llocnennas peHuHHA HABBIBACTCH HAUAYMUIUM 2GPAHMU-

reld
POSAHHbBLM DEIYABIMATIOM.
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Brmsenem dopmyay muaa onenkn 3pdekTuBHOCTH cTpaTernn. (nenaem cjie-
Jytormue npeanoyiozxkennsd. [Iyers ¥y — qmubo npupogHast Heonpe e IeHHOCTh, JIH-
D0 cTparerus MPOTHBHHKA, HE 3HAIOIIET0 PeaJn3aluni ciydaiHol BeJIHNIuHbl 2.
Hurepecsl npoTUBHAKA JTHOO NPOTHBOIOIOKHBI HHTEPECAM ONepHPYIONIeil cTo-
poHBl, 00 He H3BecTHBL. ONepHpPYIONIas CTOPOHA PaspellaeT OCpeHeHne KpH-
Tepusd Mo cJay4vafiHOCTIM, T.€. HCIOIB30BAHNE OCPEeIHEHHOT0 KPUTePHS

Fi.y,0)% f F(i(y, 2).y.2)d0(z).
z

Torna onenka 3¢ppeKTHEHOCTH HMeeT BUL

W) = nfinf [ F(i(y.2),0.2)d6¢) = inf int F@0.0). (1)
Z

Hrak, cHava a npouzBoauTes ocpeaHenne Kpurepud s¢gpdextusaoctu F'(x(y, z),y, z)
1o #, a morom Gepercss HUKHAA IPAHb 10 OCTABIIHMCH HeOTPeIeJIeHHOCTAM i 1

. 910 mpuMep MCHOJNB30BaHHS NPUHIANA FAPAaHTHPOBAHHOTO pe3yabTara. O1-
METHM, 9TO ec/id Obl MPOTHBHHK 3HAJ PEAJU3ANHIO CIyYaliHol BeJIMIUHbL 2, TO
dopmyna g onenkn pdexkTuBHOCTH ObLTA OB TPYTOI:

W'(x) = inf / int F(&(y,z).y,z)d0(z).
dce yeN
z

HeficTBUTE/IBLHO, B XV/IIIEM CIVUIae TPOTHBHHAK 3HAET CTPATEIHIO T U B COCTOSTHUN
HaliTh in{_ F(#(y.z),y,z) npn u3BeCTHOM eMy Z.
yEN
Iokazkem, uro

Wi(#) = W'(&).
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IlepeiiieM K ucnonb30BaHU0 cMemaHHBIX crpaTeruii. [Ipenmomoxknm, dTo
He OXKHJIAeTcsd HUKAKOH HH(OpPMAINN 0 HeKOHTpOIHpYeMbIX dakTopax. B sTom
caydae onepupy iias CTOPOHA HCIOJTBIVeT CTPATerHi-KOHCTAHTh & = ¢ & M =
Mp. Ecoim manmyamuit rapaHTHpoBaHHBIA peavabTar Fr(My) ee He yeTpanpaer,
TO MOKHO HCIIOJIB30BATH CMellaHHble cTpaTerun. HamoMHmMm, 4TO cMenaHHAS
CTPATETHs £ eCTh BepoaTHOCTHOe pacnpenenenne Ha My, Onpenennm yenoBus
npuMeHeHHud cMemannoil crparernn. K edopumyiHpoOBaHHBIM BBIIIE TPEIIOO-
JKeHusM JoDaBUM ele OJIHO: IPOTUBHUK He NOJIXKeH 3HATL peajuzanun r & My,
Torna onenka 3pGEeKTHBHOCTH CMEITAHHON CTPATErHH P UMEeT BHIT

Wip) = inf inff/F(;r,y?z)(fg.ﬂ(;r)d@[z]. (2)

yeN 8B
Z Mg

Ecyn 6b1 NPOTHBHHEK 3HAJ PeaJu3aluio z, To dopMmyaa Obu1a Ob1 ApyToi

80 | yeN
Mo

W'(¢) = inf / inf /F[;r,y,z]dgo(;r]dﬁ(z].
7

Benuuuna F, = sup W(yp) apisgerca HanIyYniuM rapaHTHPOBAHHEIM Pe3Y/ib-
welp)
TATOM B CMEIIAHHBIX CTPATErHIX.
35. Bug Haunyulero rapaHTUpOBaHHOro pe3ynbTaTa B cllyyae, Koraa Bo
MHOXeCTBe CTpaTerni CywecTBYOT aGCONOTHO-ONTUMarbHble CTpaTernu.

Sanaua noncka peanunnbl Fp( M) HenpocTas, IOCKOIBKY OHA COCTOUT B MaK-
cunvmzarmn W(xr) Ha maOXKecTee hyvHKIu M. DTa 3anaua yopomaerces, eciim Bo
mHOyKecTBe crpateruit M conep:karcss abcoaomuo onmuMatbisle CMpamezu.
Mo konna sroro naparpada Oyiem HpenoaraTe H3BeCTHLIM 3aKO0H PacIpejie-
JIeHnd cayaalHe pakTopoe 6.

Onpedenenue. Crpaterust ¥, € M HazbpiBaeTca abCOTIOTHO ONTHMAIBHOIL,
ecu
F(ig,y.0) =maxF(z.y.8) 7y < N.
relM
Teopema 3.4. Ilyers cymecrByeT abOCOMIOTHO ONTHMATEHAS CTPATErH Ty &
M. Torna x, — onTHMAJIEHAS CTPATErHd H

Fr(M) = inf max F(&,y.6).

yeN zeM

36.BbiBoa HepaBecTBa FOr ?Fc ?Fu ? .[loctaTtouHble ycnoBusi paBeHcTB FOr =Fc u

Fc =Fn.
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Teopema 3.5. CnpapeninBel HEPABEHCTBA
FP<F.<Fy<F.

Ipeanomoxkim, uro cayaaiineii dpakrop z orcyrersyer, My u N — mapaJene-
ITHIIEIB] €BK/IHI0BBIX IPOCTPAHCTE, a KpuTepuit F'(x, y) Henpepwier Ha Mg » N.

Torna, ecin F sorayT o x, to FY = F,., a eciu F apiasercs BLITYKJIBIM 10 ),
To F. = F.

Ilyers cayualineril hakTop z orcyrereyer. PaccMoTpiM HenpepBIBHYIO HTPY
I'= <4WD,3\-',F[;E,y)>, B KOTOPOIi

F? = v = max min F(x,y). F. = max min/F z,y)do(r) = v
r —  zeMyyeN ( y)s Fe wele} vEN ( .y) '1'9( }
Mg

— 3HaAYeHHe Urpel, Fyy =7 = 3&1{1 ;Iél.‘ﬁ% F(x,y). Teneps BCe yTBePKIeHHS BEITE-
kaior u3 Teopem 1.14, 1.15. Il

PeayneraTam mokazaHHOI TEOpeMBI MOMKHO TPHIATE HH(POPMAITHOHHBIN CMBIC/T.
Bemmmauny 1T, = F. — F{! MOXHO paccMaTpHBATH KAK HMEeHHOCTH HH(MOPMAIIA
NpOTUBHUKA O 3HadeHuH . [lokaskem, UTO ecim MPOTHBHHUK 3HAET I, TO OIle-
pupyomas cropona obecreunsaer cebe pesyabsrar F. Onenka scdexTupHOCTH
000 cMemaHHO cTpaTeruu

Wip) = fmin Fax,y)de(x)

yeN
My

HE MIPEBOCXOIHT

max min F(z,y) = FIE’.

zeMp yEN
I[TosTomy B 9TOM €llyuae NPUMEHEHHE CMEeMAHHBIX CTPATEerHil He HMeeT CMBICIA,
a HCIOJIB30BaHNe UHCTHIX cTpaTernii nosponsger noayants FY. Ecnn, raobopor,
peauzalisa 3HAUYCHHS T TPOTHBHHKY HEH3BeCTHA, TO ONEPHPYIONAs CTOPOHA
MOZKET MOJIYYHTh pe3yisrar F .. Ecmm kpurepnit F(x, y) BoruyT mo x, To Il =0
U NPOTHBHHKY HE MMEeeT CMBIC/IA JT0ONBATHCH WH(POPMAITHH O T,

Ananornano peqmuunay I, = Fiy — F. MOXKHO pacCMATpPHUBATE KAaK I[eHHOCTh
uH(OpMAaHK OepHpPYIOIeit cTopoHsl 0 3HaYeHun Y. [leficTBHTENIBEHO, €C/IH HH-
dopuanug 0 HeolpeJleleHHOM (DAKTOPe Y OXMHIAETCH, TO OMNEPHPYIONAS CTO-
poHa MOJIy4aeT pe3ynabTar Fy, a B nporuBHOM ciay4dae — F.. Eenn kpurepnii
F(r,y) asnserca seinykiaeiM no y, To 1, = 0 u onepupyiomeit cropone He
UMeeT cMbIcsia JobuBaTbed HHOpMAaIHKH ob .
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37. Teopema 0 NPOM3BOAHON NO HaNpaBrieHUI0 (PYHKLUUM MUHUMYMa U
BbITeKaloliee U3 Hee Heo6xoaMmoe ycrioBue Ansi MAaKCUMUHHOM cTpaTerum.

Pacemorpum oneparmio 6e3 ciayaaliabix (hak TOpoB H MHOXKECTBOM CTpaTerui
M = My. B sToM ciayuae ontuManbHag crpaterns xU € My aBagercs Makch-
MHHHOI:

W(z") = max W(z), toe W(z) = min F(z, y).
zeMg yeN

Haiinem nweobxommnblie yeaoBust IS MAKCHMHHHBIX cTpaTeruii m obcymmm
MeTo] ux noucka. Heobxonmmere yejioBus OyayT HCHONB30BATE (QOPMYJLY LIS
IPOUZBOIHON N0 HanpapneHuo QyHKIHE MuHIMyMa W(z).

HanomanM onpefie/ieHne TPOH3BOIHON 10 HANPABJIeHHIO (QYHKIIHH MHOTHX
nepemeHHbX. IlyeTs B eBKIMgoBOM mpocTpancTee E™ zanana dyakmus h(r).
BozbMmem BexkTop o € E'™, 3amatommii Hanpapienne B E™,

Onpedeaenue. Bennanna

lim h(z +za) — hiz)defdh(z)
e—+0 £ do

HA3BIBAETCH Tpou3BoNHON (pyHKIHK (1) Mo HAIPABJIEHHIO (v B TOYKE .
Kak wm3BecTHO 3 Kypca MATEMATHYeCKOro aHAIW3a, eciu pyvHKIHS h(r)
mudbdepenmnupyema B ™, To

dh(x) _ Z Erihf“[i’] = (v, h’[i‘”
i=1

doy

— CKaJIgpHOe MPOH3Be/IeHne BeKTopa o Ha rpajguedt h'(r) B Touke .
Oyuxuusa h(r) moxker He 6bITh muddpepennupyemoii B Touke ¥, HO HMEThb
B 9T0il TOUKEe MPOHU3IBOIHYIO 110 HAIIPABJICHHIO.

Teopema 3.6. Ilycre x € D C E™, tne D — oTKpeITOE MHOXKecTBO B E™,
a y npHHaIIexknT Merpuueckomy komnakTy N. Ilpenmomoxkum, uro dyrkmnn
F(x,y),F] (z,y), i = 1,...,m onpenenerns u wenpepsieabl Ha ) x N. Torma B
n000lt Touke x £ [ no nobomy HanmpapleHHIO a € E™ cymecTByeT NpoH3BOJI-
Had pyHKIUE MaaaMmyMa W(r), KoTopas uMmeer BHIT

dW () N
Cda yél}ul?ﬂ"l i=1 LT.E.-F‘BE'- (z.9). (1)

rae N(x) = Argmin F'(r,y).
yeN
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Caedemeue meopemut 3.6. Ilyers My — Bemmyksii kommakt 8 E™, a £(zY)
— MHOXKECTBO JIONYCTHMBIX Hanpas/ieHnit B Touke =0 € My,
e ¥ € My — makcumunsas crparernst. Toria B ycloBmsix TeopeMsl 3.6

BBINIOJIHEHOD CJIe Iy e HE‘-DGXD,EHMDE‘- VCJIoBHe:

sup  min Za t,r]l < 0. (4).

acl{xD) yeN(z?)

38. Heobxoanmble ycnoBusi oNTUManNbLHOCTU ANA MAaKCUMUHHOM cTpaTerum us
OoTpe3Ka U cneacTBUs.

Teopema 3.7. Ilycrs dbyukunm F(x, y), F(x, y) HenpepbBHbI HA MHOMKeCTBe
D x N, rae D — unrepsaj, cofepxkamuii orpesok My = [a,b], a N — KommaxT
MEeTPHYIECKOI0 MpOCTpaHCTBA. Lorjga Juis MakcHMEUHHON crparermm x° < My
BEINIOJIHEHO XOTs OBl OJHO U3 CIEOYIONHX TPeX YCJIOBHI:

a) 2% = a wm 2% = b;

6) maimyres yt # y? € N(z2") = Argmin F(x, y);

yeN
B) N(z") = {y'} u FL(2%y1) = 0.

FJamevarue. Teopema obobiraer HeoOXoIHMBIE VCIOBHS JJIA TOYKH MAaKCH-
vmyma U auddepenmmpyemoit byHKIIE Ha oTpeake: b0 Touka 1 SBISETCS
KOHIIOM OTPe3Ka, Ju60 Ipou3BogHas GYHKIHHE B Touke r° papHA HYJIO.

Caedemeue. Ilyers B yenopugax teopemsr 3.7
N — oy — i) e ay . e s .
N={ycE"|¢;<y; =d;, j=1....n}

— mapaJuieJIenurne 1 eBKJIHI0Ba npocrpadcTa E™, B moboil Touke KoToporo cy-
MIECTBYIOT TPOU3BOTHEIE F;, (z,y), 7 =1,....n. Torna gna makcuMuHHO cTpa-
rerun 1° € My = [a, b] BemonHeno xors 6m OJTHO U3 CJIEIY IOIIIX JIBYX VCJIOBHIT:

1) Jyt e N("):
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39. MNpuHuun ypaBHuBaHus Nepmenepa.

B sTom naparpade MBI pacCMOTPHM HEKOTOPBIE 3aJaY9H ONTHMAJILHOIO Pac-
npeneleHuss pecypcop. byayT cdopMyIHPOBAHBI VCIOBHS ONTHMAJIBHOCTH, a
TAKZKE VKAZAHBI AJITOPHTMBI MOUCKA ONTHMAIBHBIX PACHpeIe/IeHHll pecypcoB.

IIycre i = 1, ...,n, — HOMEpA 71 IYHKTOB, 10 KOTOPLIM OIEePHPYIOMIAS CTOPOHA
pacupeaensier pecypc. Hepes f;(t) oboznadnm yHKIHIO, OnpeIesaionyo -
dekT oT BIOXKeHHd pecypca B KojudecTBe t B i-if myHKT. BekTop = (71, ...,2,)
3aJaeT CTPATErHO pacnpeneneHus pecypca. [Ipu stom Ha i-if MyHKT HATpaBIda-
eTCsl pecypc B KOJIUIECTBE ;.

Bvaem paccmarpuBaTh J1Ba BHIA 3aJa4: HeIPEepPLIBHBIE, []1€ pecypc Npero-
JaraeTcd OeCKOHEUHO-/IeTHMBIM, W JUCKPeTHEIe, e pecypc — mTydHbl, a A
u r; — uenasle qpcaa. [[ng HenpepuIBHOH 3a/1a9u MHOXKECTBO CTPATErnil HMeer
BILIL

My={z€E"| Y zi=A 2,0 i=1..n},
1=1

a J1d JUCKPeTHON —

T

My={z€E"| Y zi=A 2,20, z,€2Z, i=1..n}

=1

rje Z — MHOXKeCTBO IeJIBIX YHCe,.
PacemoTpuM cte iy oy 10 HeIpepPLIBHY IO 3a1a9y

. . 0

max min fi(x;) = min fi(x;). (1)
zelMp 1<i<n 1<i<n

ITo cMBICy Omepupyomas CTOPOHA CTPEMHTCA MAKCHMU3UPOBATH CBEPTKY BH-

A llnin filz;), Te. MEHHMATBHBIH 2heKT OT BIOKEHHS pecypca. JTO OTBeva-

erT COHAJTHCTHIecKOMY OpHHIHIY: "urobbl He ObL10 ODemabix". MakcuMuHHY O
crpaTernio = GyIeM HASBIBATh ONMUMGALHBM pacnpededenuem pecypea.

Sanaqay ([ ) bymem paccMaTpHBATE B MPeNOIOKEeHIH, 9T0 Bee cpyHKnu f;(f)
HelpepeIBHEL i Bo3pacraloT Ha orpezke [0, A]. Kpowme toro, 6ez norepu obmHO-
ct GyaeM CIHTATE, U4TO

Bynem yeioBHO rOBOPHTSE, 9TO [MEePBEI MYHKT ap/sgeTcs ciabeflmmm: ec/ my HK-
TaM He BBIIEeJIsIeTcs pecypc, To 3hgeKT Ha IepBoM IIVHKTE Oy IeT HAHMEeHBIITHM.
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Teopema 3.8. (npunuun ypasuusanus H).B. Tepmeiiepa). B caenannbix
IPEIIONIOAKEeHHAX TIyCTh T — ONTHMAJBHOE pPacipeje/eHIe pecypca B 3asatde
(I). Torma s x¥ BeIMOTHEHO CIeAyOMee HEOOXOIMMOE U JIOCTATOTHOE YCIOBHE:

Halinercsa Taxkoe meqoe k, 1 < k < n, uro

filz?) = fi(2?) < frgr(0), i =1, .k — 1,
=0, i=k+1,..,n.

T

(1)

Ecmn fi1(0) = f2(0) = ... = f,,(0), To k = n. Bo Becex cnyuaax onTuMaibHOe
pacrpezesienne pecypca U eIHHCTBEHHO.

Jamevanue. OQUTHMATLHOE pacHpee/ieHHe pecypca HpeoIaraeT ero Bhl-
JieJIEHHe HeCcKOJIbKHM cJIabbiM MYHKTAM € BbipaBHHBaHHeM 3(QdQexTa 110 3TuM
IV HKTAM.

P&CCMOTPHM AJMOPHTM IMOHCKa OINTHMAJBHOTC paclipele/leHHA pecypca. Be-

peMm nocaenoparebao B =mn,n — 1, ..., 1 u pemaem cucremy vpapHeHUI
i
) =C,i=1,..k o) =0,i=k+1 Y = A 3
filz; ) =Coi=1,.. k z, =0, i=k+1 ..n, T; = 2 (3)
i=1
OTHOCHTEIBHO HEM3BECTHBIX C i“?._. “any ;L“?D1 . ECJ’IH nojayviPeHHOe pellleHHe HMeeT HeOoT-

PHIOIATSNLHLIC KOMIIOHCHTLI ;'EE H OpH E < n BLINIOTHCHO HepapeOCcTBO C <

fr41(0), To 2° — onTEMabHOE pachpeneeHne pecypca. B IpOTHBHOM ciyuae
VMEHbIIaeM 3HAYeHne k i BHOBL PellaeM CHCTEMY.

40. YcnoBus onTMMasnbHOCTU U anropuTtmMm AanAa sagavdn oNCKpeTHoro MmakCuMmnHa.
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HEPBﬁ,E[BM Telepk K 3alade THCKPeTHOIO MaKCHMHHA:

max min ri)= min fi(x;). v
xeMf 1< <nf“ (i) 11:é£nfﬁ( i) ()

3nece f;(t) — pozpacTaronine c:bVHKu,HH [IeJI0T0 APrYy MEeHTA.
Momozkum I = {1, ....n} n gua x € M onpenenum MHOMKECTBO

I(x) = Argmin f;(x).
il

O6oznasum vepes |I(z)| uncio snementos Muoxkecrea I (x).

Teopema 3.9. Ilyers 2% — Takoe onNTHMAJNIBHOE DACIIDEIEJIEHHE PecypCcoB
sagaqu ([)', opu koTopoM eejnunsa (")) MEHEMAIEHA CPEIH BCEX ONTHMA b~
HBIX pacnpeaenennii. Torga HeobXoaUMO BBINOJIHEHO VCIOBHE:

eciau x; >0, o 11£1£i11:1?1 filay) = [z —1). (3)

Yenosue (3) ABJIACTCH MOCTATOYHBIM YVCTOBHEM ONTHMAJIBHOCTH.

Bamevanue. Yeposue (3) n0KazbIBaeT, YTO HPH HOJIOKUTEILHON KOMIIOHEHTE
*7 BeNHYHHA fj(;r;‘]l OIH3KA K lrél_i{? filx?). 9TO nUCKpeTHBIN aHAJOr IPHHIAIA
VPaBHHBAHUS. -

PaceMoTpuM ajJropuTM MOHCKA ONTHMAIBHOTO pacnpenenenus sagaan (1)
IIycrs 'Y — npouzsonbroe pacnpenenenite pecypca. JIOMyCTHM, UTO aJrOPHTM
npopaboTas 10 k-To mara  Mbl HoTy9min pacupenentenne x*) . Ecam g xtF)
BBINOJTHEHO yeyioBue (3), To no Teopeme 3.9 0HO # 6y1eT HCKOMBIM ONTHMAJIBHBIM
pacupeaenenuneM. Homyerun, 1Lm::- st %) yenopue (3) me semonmeno. Torma

Hafinerca TaKol HOMep j, 9TO r "~ 0wu filz; —1) > 111_1i1_1 filz?). Onpenenmm
<i<n

nopoe pacrnpenerenne Tl = 2 kak 3T0 cleAaHO B JOKA3ATEILCTBE TEOPEME
3.9. IIpu sTom HyzKHO 3amennTsb * Ha %), MoryT BOSHHKHYTBL JBa ciIyuas:

1) I(z™*)) = {I}. Torpa

Hi:+lll
min = min .
l{z{nfz :I l{z{nf;( )

2) [I(x*))| > 1. Torna
min f;(2{"") = min fi(e("). mo |1z < |1(2®)).

Takum 06pa3m-1, HA KAZKIOM IAre ajJropuTMa Jub0 VBeJIHIHBACTCI 3HAUE-
HHe (PYHKIHH MAHHMYMa, JHO0 COKpallaeTcs MHOXKecTBO [ [;r‘:kj']. Orcrona ce-
JVeT, 4TO AJIOPUTM AaKOHYHT paboTy "epez KOHeIHOe YHCIO MIATOB, MOCKOJIBKY
MHOKecTBO M) cOlep:KuT KOHeYHOe YHCI0 3/1eMEeHTOR.
41. Jlemma N'nM66ca. 3apavya noucka oobeKrTa.
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PacemoTpuM emme o/IHY HENPEPBIBHY 10 3aJIATY

n n
0
max E filzi) = E filzy). (11)
:I'IE_"L‘ID - -
=1 i=1

[Tpumep unreprnperanun 2agaun. Hueectop pacupenenisger kanuran A oo n npo-
ektaM, rae f;(t) — npudeLIb, HOMYYaeMad OT BJAOKEeHHI KAnuTaja t B i-il IpoeKT.
B ornuume ot 2amauu (1), dyvakmun f; (1) HeobazaTesHO BozpacTatomue, [Tpen-
o0 iM, 910 oHu auddepennupyemsr Ha orpeske [0, Al.

Teopema 3.10.(/Tenma Tu66ca). Iyers ¥ — ontumansaoe pachpeenenie

pecypca B 3agade ([[). Torna mafizercs rakoe uncio A, UTO BBINIOJIHEHO CJIEITY-
[oiee HeoOXOIIMOe VCIOBHE:
! .
fi[;rg] =\ 2V >0,

f:[t‘E] < A\, 2 =0,

i

(1)

Ecin dyuaxmun f;(f) pormyTer, To (1) fABIsieTcsl JOCTATOYHBIM YCIOBHEM
onTHMaabHOCTH. Eean nonoHuTeIbHO H2BecTHO, uTo GyHKIHE [;(1) ABaK bl
mudppepeHITHpyeMBl 0

f1(0) = £5(0) = .. = £L(0), fI(0) <0, i=1....n,
TO Haligerca Takol Homep [, uTo

2V =0, i=1,.,0, 20 =0,i=1+1,...n.

ITpumep. 3anaua noucka obbeKTa.

Ob6bekT npayercss B 1 BO3MOMKHBIX objnacrax ¢ Homepamu i = 1, ....n. Ee-
JIH OH HAXOJUTCH B i-0ff 06JlacTH W MONCK B Hell BeleTcd B TedeHHe BPeMeH!
1, TO yCJOBHAS BepOATHOCTL ero oOHapy:keHud pasHa 1 — e Mt rne p; > 0.
(0Bo3HAYHM Yepe3 p; H3BECTHYIO AINPHOPHYIO BEPOATHOCTEL HAXOXKJICHHSA 00beK-
Ta B i-it obmactu. IIyete A — obimee Bpems noncka obbekTa. CTpaTerus MoucKa
r=(x1,.... ) € My o2HATAET, UTO 00BLEKT B OOJIACTH i HINETCH B TeUeHHe Bpe-

T
menn ;. Torma > pi(1—e i) — nognas pepoaTHOCTL 0OHApY KeHHS 0ObEKTA,

1=1
KOTOpPVHD H'E'!DGXD,I[HI\'IO MHHHMHASHPOBATD.
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42. Kputepun Npocca n anroputm Ans 3aga4vv BbINyKOro Lefo4YncreHHoro
nporpaMMmMpoBaHUS.
Pacemorpum muckpertssiit anasor 3agaan (1) :

T

max »  fi(x) =) filx}) (1)’
i=1

.I:E_I'L’fa )
1=

3necs f;(t) — Bozpacraromine QYHKINN 11010 ApryMenTa. 1lveTs, Kpome Toro,
BBITIOJIHEHO CJIe/IyI0TIee YCJI0BHe BOTHY TOCTH:
ecn x; > 0, 1o filr;) = 05(fi(r; + 1) — fi(z; — 1)) nwm

file;) — filzs — 1) = filz; + 1) — filzy). (1)

Hepagerncreo (1) o3nagaer, 4TO Pa3HOCTh MKy 3HadeHHAMH GYHKOUN f; B
COCETHIX TOUKAX HE BO3PACTAET.

Teopema 3.10. (Kpurepnii I'pocca). B caenannbx npeanonokeHusx nycTh
!
T — onTHMaJbHOe pacrnpeienenne pecypca B 3agaqde ([1)'. Torma nns " BeI-
OJIHEHO HeoDX0IUMOoe U JOCTATOYHOe YCIOBHE:

ri > 0= fi(z) - fi(z —1) = ma_gi[fz-(r;-“ + 1) — filzl)]. (2)

2 g
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